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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q02

  ASSETS
Current Statement Date 4

1 2 3
Net Admitted December 31

Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1 - 2) Admitted Assets

1. Bonds........................................................................................................................................... ..........3,154,310,893 ................................... ..........3,154,310,893 ..........2,815,944,685

2. Stocks:

2.1 Preferred stocks................................................................................................................. .................3,855,887 ................................... .................3,855,887 .................3,605,386

2.2 Common stocks................................................................................................................. ..........1,667,986,433 ................................... ..........1,667,986,433 ..........1,417,212,153

3. Mortgage loans on real estate:

3.1 First liens............................................................................................................................ ................................... ................................... ...............................0 ...................................

3.2 Other than first liens........................................................................................................... ................................... ................................... ...............................0 ...................................

4. Real estate:

4.1 Properties occupied by the company (less $..........0
encumbrances).................................................................................................................. .............172,153,499 ................................... .............172,153,499 .............186,878,806

4.2 Properties held for the production of income (less $..........0
encumbrances).................................................................................................................. ................................... ................................... ...............................0 ...................................

4.3 Properties held for sale (less $..........0 encumbrances)..................................................... ................................... ................................... ...............................0 ...................................

5. Cash ($.....(143,145,101)), cash equivalents ($..........0)
and short-term investments ($.....72,803,546)............................................................................. ..............(70,341,554) ................................... ..............(70,341,554) ............(149,593,295)

6. Contract loans (including $..........0 premium notes).................................................................... ................................... ................................... ...............................0 ...................................

7. Other invested assets.................................................................................................................. .............103,655,374 ................................... .............103,655,374 ...............74,484,378

8. Receivables for securities............................................................................................................ .................8,177,810 ................................... .................8,177,810 ....................650,655

9. Aggregate write-ins for invested assets....................................................................................... ...............................0 ...............................0 ...............................0 ...............................0

10. Subtotals, cash and invested assets (Lines 1 to 9)...................................................................... ..........5,039,798,342 ...............................0 ..........5,039,798,342 ..........4,349,182,768

11. Title plants less $..........0 charged off (for Title insurers only)..................................................... ................................... ................................... ...............................0 ...................................

12. Investment income due and accrued........................................................................................... ...............27,988,596 ................................... ...............27,988,596 ...............32,727,620

13. Premiums and considerations:

13.1 Uncollected premiums and agents' balances in the course of collection........................... ...............61,895,000 .................2,000,000 ...............59,895,000 ...............54,321,913

13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $..........0 earned but unbilled premiums)................................. ................................... ................................... ...............................0 ...................................

13.3 Accrued retrospective premiums....................................................................................... ................................... ................................... ...............................0 ...................................

14. Reinsurance:

14.1 Amounts recoverable from reinsurers................................................................................ ................................... ................................... ...............................0 ...................................

14.2 Funds held by or deposited with reinsured companies...................................................... ................................... ................................... ...............................0 ...................................

14.3 Other amounts receivable under reinsurance contracts.................................................... ................................... ................................... ...............................0 ...................................

15. Amounts receivable relating to uninsured plans.......................................................................... .............301,982,588 ...............14,415,780 .............287,566,808 .............241,921,772

16.1 Current federal and foreign income tax recoverable and interest thereon................................... ................................... ................................... ...............................0 .................5,891,429

16.2 Net deferred tax asset.................................................................................................................. .............195,642,853 .............114,839,269 ...............80,803,584 ...............80,803,585

17. Guaranty funds receivable or on deposit..................................................................................... ................................... ................................... ...............................0 ...................................

18. Electronic data processing equipment and software................................................................... .............147,742,955 .............104,846,779 ...............42,896,176 ...............47,200,732

19. Furniture and equipment, including health care delivery assets ($..........0)................................. ....................891,043 ....................891,043 ...............................0 ...................................

20. Net adjustment in assets and liabilities due to foreign exchange rates....................................... ................................... ................................... ...............................0 ...................................

21. Receivables from parent, subsidiaries and affiliates.................................................................... ...............29,540,408 ................................... ...............29,540,408 ...............24,481,761

22. Health care ($.....53,313,414) and other amounts receivable...................................................... ...............61,912,897 .................2,284,057 ...............59,628,840 .............124,079,160

23. Aggregate write-ins for other than invested assets...................................................................... .............559,386,857 .............164,647,623 .............394,739,234 .............166,934,615

24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23)............................................................................................ ..........6,426,781,539 .............403,924,551 ..........6,022,856,988 ..........5,127,545,355

25. From Separate Accounts, Segregated Accounts and Protected Cell Accounts.......................... ................................... ................................... ...............................0 ...................................

26. Total (Lines 24 and 25)................................................................................................................ ..........6,426,781,539 .............403,924,551 ..........6,022,856,988 ..........5,127,545,355

  DETAILS OF WRITE-INS

0901. ..................................................................................................................................................... ................................... ................................... ...............................0 ...................................

0902. ..................................................................................................................................................... ................................... ................................... ...............................0 ...................................

0903. ..................................................................................................................................................... ................................... ................................... ...............................0 ...................................

0998. Summary of remaining write-ins for Line 9 from overflow page................................................... ...............................0 ...............................0 ...............................0 ...............................0

0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9 above)............................................................. ...............................0 ...............................0 ...............................0 ...............................0

2301. Miscellaneous Accounts Receivable............................................................................................ ...............11,943,224 ...............11,943,224 ...............................0 ...................................

2302. Prepaid and Other Assets............................................................................................................ .................3,316,531 .................3,316,531 ...............................0 ...................................

2303. Advances to Providers................................................................................................................. .............407,435,137 ...............12,695,903 .............394,739,234 .............166,934,615

2398. Summary of remaining write-ins for Line 23 from overflow page................................................. .............136,691,965 .............136,691,965 ...............................0 ...............................0

2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above)........................................................... .............559,386,857 .............164,647,623 .............394,739,234 .............166,934,615



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q03

  LIABILITIES, CAPITAL AND SURPLUS
Current Period Prior Year

1 2 3 4
Covered Uncovered Total Total

1. Claims unpaid (less $..........0 reinsurance ceded)............................................................. ................715,097,382 ..................................... ................715,097,382 ................627,124,687

2. Accrued medical incentive pool and bonus amounts......................................................... ..................21,383,981 ..................................... ..................21,383,981 ..................23,413,626

3. Unpaid claims adjustment expenses.................................................................................. ..................80,734,494 ..................................... ..................80,734,494 ..................70,858,528

4. Aggregate health policy reserves....................................................................................... ................918,982,844 ..................................... ................918,982,844 ................972,936,420

5. Aggregate life policy reserves............................................................................................ ..................................... ..................................... ..................................0 .....................................

6. Property/casualty unearned premium reserve................................................................... ..................................... ..................................... ..................................0 .....................................

7. Aggregate health claim reserves........................................................................................ ..................................... ..................................... ..................................0 .....................................

8. Premiums received in advance.......................................................................................... ..................................... ..................................... ..................................0 .....................................

9. General expenses due or accrued..................................................................................... ..................88,103,172 ..................................... ..................88,103,172 ................120,027,285

10.1 Current federal and foreign income tax payable and interest thereon
(including $..........0 on realized gains (losses)).................................................................. ..................23,033,330 ..................................... ..................23,033,330 .....................................

10.2 Net deferred tax liability...................................................................................................... ..................................... ..................................... ..................................0 .....................................

11. Ceded reinsurance premiums payable............................................................................... ..................................... ..................................... ..................................0 .....................................

12. Amounts withheld or retained for the account of others..................................................... ..................16,501,362 ..................................... ..................16,501,362 ..................10,722,794

13. Remittances and items not allocated................................................................................. ....................6,463,170 ..................................... ....................6,463,170 ....................6,698,023

14. Borrowed money (including $..........0 current) and interest
thereon $.....562,121 (including $..........0 current)............................................................. ................812,113,733 ..................................... ................812,113,733 ................313,420,977

15. Amounts due to parent, subsidiaries and affiliates............................................................. ..................40,983,123 ..................................... ..................40,983,123 ..................51,122,402

16. Payable for securities......................................................................................................... ..................12,011,564 ..................................... ..................12,011,564 .......................577,184

17. Funds held under reinsurance treaties with ($..........0
authorized reinsurers and $..........0 unauthorized reinsurers)............................................ ..................................... ..................................... ..................................0 .....................................

18. Reinsurance in unauthorized companies........................................................................... ..................................... ..................................... ..................................0 .....................................

19. Net adjustments in assets and liabilities due to foreign exchange rates............................ ..................................... ..................................... ..................................0 .....................................

20. Liability for amounts held under uninsured plans............................................................... ................189,117,219 ..................................... ................189,117,219 ................187,168,880

21. Aggregate write-ins for other liabilities (including $..........0 current)................................... ................552,820,741 ..................................0 ................552,820,741 ................516,068,036

22. Total liabilities (Lines 1 to 21)............................................................................................. .............3,477,346,115 ..................................0 .............3,477,346,115 .............2,900,138,842

23. Aggregate write-ins for special surplus funds..................................................................... .............XXX................. .............XXX................. ..................................0 ..................................0

24. Common capital stock........................................................................................................ .............XXX................. .............XXX................. ..................................... .....................................

25. Preferred capital stock........................................................................................................ .............XXX................. .............XXX................. ..................................... .....................................

26. Gross paid in and contributed surplus................................................................................ .............XXX................. .............XXX................. ..................................... .....................................

27. Surplus notes..................................................................................................................... .............XXX................. .............XXX................. ..................................... .....................................

28. Aggregate write-ins for other than special surplus funds................................................... .............XXX................. .............XXX................. ..................................0 ..................................0

29. Unassigned funds (surplus)................................................................................................ .............XXX................. .............XXX................. .............2,545,510,873 .............2,227,406,513

30. Less treasury stock, at cost:

30.1  .....0.000 shares common (value included in Line 24 $..........0)................................ .............XXX................. .............XXX................. ..................................... .....................................

30.2  .....0.000 shares preferred (value included in Line 25 $..........0)............................... .............XXX................. .............XXX................. ..................................... .....................................

31. Total capital and surplus (Lines 23 to 29 minus Line 30)................................................... .............XXX................. .............XXX................. .............2,545,510,873 .............2,227,406,513

32. Total liabilities, capital and surplus (Lines 22 and 31)........................................................ .............XXX................. .............XXX................. .............6,022,856,988 .............5,127,545,355

  DETAILS OF WRITE-INS

2101. Postretirement Liabilities.................................................................................................... ................392,487,707 ..................................... ................392,487,707 ................392,195,296

2102. Liability for Uncashed Checks............................................................................................ ..................12,790,397 ..................................... ..................12,790,397 ..................10,912,275

2103. Advances to Providers....................................................................................................... ................131,065,983 ..................................... ................131,065,983 ..................74,259,904

2198. Summary of remaining write-ins for Line 21 from overflow page....................................... ..................16,476,654 ..................................0 ..................16,476,654 ..................38,700,561

2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 above).................................................. ................552,820,741 ..................................0 ................552,820,741 ................516,068,036

2301. ........................................................................................................................................... ..................................... ..................................... ..................................... .....................................

2302. ........................................................................................................................................... ..................................... ..................................... ..................................... .....................................

2303. ........................................................................................................................................... ..................................... ..................................... ..................................... .....................................

2398. Summary of remaining write-ins for Line 23 from overflow page....................................... ...............XXX............... ...............XXX............... ..................................0 ..................................0

2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above).................................................. ...............XXX............... ...............XXX............... ..................................0 ..................................0

2801. ........................................................................................................................................... ..................................... ..................................... ..................................... .....................................

2802. ........................................................................................................................................... ..................................... ..................................... ..................................... .....................................

2803. ........................................................................................................................................... ..................................... ..................................... ..................................... .....................................

2898. Summary of remaining write-ins for Line 28 from overflow page....................................... ...............XXX............... ...............XXX............... ..................................0 ..................................0

2899. Totals (Lines 2801 thru 2803 plus 2898) (Line 28 above).................................................. ...............XXX............... ...............XXX............... ..................................0 ..................................0



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q04

  STATEMENT OF REVENUE AND EXPENSES
Current Year Prior Year Prior Year

To Date To Date Ended December 31
1 2 3 4

Uncovered Total Total Total

1. Member months....................................................................................................................... ...........XXX.................. .................15,446,399 .................15,692,621 .................20,913,922

2. Net premium income (including $..........0 non-health premium income).................................. ...........XXX.................. ............5,203,473,766 ............5,074,221,437 ............6,835,648,248

3. Change in unearned premium reserves and reserve for rate credits....................................... ...........XXX.................. .................56,853,576 .................48,258,983 ................(29,608,038)

4. Fee-for-service (net of $..........0 medical expenses)................................................................ ...........XXX.................. .................................... .................................... ....................................

5. Risk revenue............................................................................................................................ ...........XXX.................. .................................... .................................... ....................................

6. Aggregate write-ins for other health care related revenues..................................................... ...........XXX.................. .................................0 .................................0 .................................0

7. Aggregate write-ins for other non-health revenues.................................................................. ...........XXX.................. .................................0 .................................0 .................................0

8. Total revenues (Lines 2 to 7)................................................................................................... ...........XXX.................. ............5,260,327,342 ............5,122,480,420 ............6,806,040,210

Hospital and Medical:

9. Hospital/medical benefits......................................................................................................... .................................... ............3,989,073,434 ............3,840,330,731 ............4,996,361,297

10. Other professional services..................................................................................................... .................................... .................72,041,429 .................70,966,504 .................90,332,452

11. Outside referrals...................................................................................................................... .................................... .................................... .................................... ....................................

12. Emergency room and out-of-area............................................................................................ .................................... .................................... .................................... ....................................

13. Prescription drugs.................................................................................................................... .................................... ...............766,351,590 ...............750,999,424 ...............972,615,696

14. Aggregate write-ins for other hospital and medical.................................................................. .................................0 .................................0 .................................0 .................................0

15. Incentive pool, withhold adjustments and bonus amounts....................................................... .................................... .................44,868,589 .................34,337,750 .................49,810,223

16. Subtotal (Lines 9 to 15)............................................................................................................ .................................0 ............4,872,335,042 ............4,696,634,409 ............6,109,119,668

Less:
17. Net reinsurance recoveries...................................................................................................... .................................... ...................1,121,370 .................................... ...................1,256,673

18. Total hospital and medical (Lines 16 minus 17)....................................................................... .................................0 ............4,871,213,672 ............4,696,634,409 ............6,107,862,995

19. Non-health claims (net)............................................................................................................ .................................... .................................... .................................... ....................................

20. Claims adjustment expenses, including $.....79,244,026 cost containment expenses............ .................................... ...............200,978,627 ...............161,596,993 ...............245,471,136

21. General administrative expenses............................................................................................. .................................... ...............395,861,560 ...............376,520,993 ...............482,568,788

22. Increase in reserves for life and accident and health contracts (including
$..........0 increase in reserves for life only).............................................................................. .................................... ...................2,900,000 ................(61,750,000) ..................(9,264,000)

23. Total underwriting deductions (Lines 18 through 22)............................................................... .................................0 ............5,470,953,859 ............5,173,002,395 ............6,826,638,919

24. Net underwriting gain or (loss) (Lines 8 minus 23).................................................................. ...........XXX.................. ..............(210,626,517) ................(50,521,975) ................(20,598,709)

25. Net investment income earned................................................................................................ .................................... ...............149,203,514 ...............151,528,769 ...............204,760,769

26. Net realized capital gains (losses) less capital gains tax of $.....19,771,308........................... .................................... .................79,085,233 ...................7,312,744 ..............(142,041,377)

27. Net investment gains or (losses) (Lines 25 plus 26)................................................................ .................................0 ...............228,288,747 ...............158,841,513 .................62,719,392

28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
$..........0) (amount charged off $..........0)]............................................................................... .................................... .................................... .................................... ....................................

29. Aggregate write-ins for other income or expenses.................................................................. .................................0 ................(31,708,684) ...................4,370,792 ................(14,421,621)

30. Net income or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 plus 29).................................................................................. ...........XXX.................. ................(14,046,454) ...............112,690,330 .................27,699,062

31. Federal and foreign income taxes incurred.............................................................................. ...........XXX.................. ................(14,629,426) ...................2,329,814 .................23,574,143

32. Net income (loss) (Lines 30 minus 31).................................................................................... ...........XXX.................. ......................582,972 ...............110,360,516 ...................4,124,919

  DETAILS OF WRITE-INS

0601. ................................................................................................................................................. ...........XXX.................. .................................... .................................... ....................................

0602. ................................................................................................................................................. ...........XXX.................. .................................... .................................... ....................................

0603. ................................................................................................................................................. ...........XXX.................. .................................... .................................... ....................................

0698. Summary of remaining write-ins for Line 6 from overflow page............................................... ...........XXX.................. .................................0 .................................0 .................................0

0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above)......................................................... ...........XXX.................. .................................0 .................................0 .................................0

0701. ................................................................................................................................................. ...........XXX.................. .................................... .................................... ....................................

0702. ................................................................................................................................................. ...........XXX.................. .................................... .................................... ....................................

0703. ................................................................................................................................................. ...........XXX.................. .................................... .................................... ....................................

0798. Summary of remaining write-ins for Line 7 from overflow page............................................... ...........XXX.................. .................................0 .................................0 .................................0

0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 above)......................................................... ...........XXX.................. .................................0 .................................0 .................................0

1401. ................................................................................................................................................. .................................... .................................... .................................... ....................................

1402. ................................................................................................................................................. .................................... .................................... .................................... ....................................

1403. ................................................................................................................................................. .................................... .................................... .................................... ....................................

1498. Summary of remaining write-ins for Line 14 from overflow page............................................. .................................0 .................................0 .................................0 .................................0

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)....................................................... .................................0 .................................0 .................................0 .................................0

2901. Miscellaneous Income............................................................................................................. .................................... ..................(9,923,028) ...................4,370,792 ................(14,421,621)

2902. MHIC Goodwill write off........................................................................................................... .................................... ................(21,785,656) .................................... ....................................

2903. ................................................................................................................................................. .................................... .................................... .................................... ....................................

2998. Summary of remaining write-ins for Line 29 from overflow page............................................. .................................0 .................................0 .................................0 .................................0

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)....................................................... .................................0 ................(31,708,684) ...................4,370,792 ................(14,421,621)



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q05

  STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2 3

Current Year Prior Year Prior Year
  CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31

33. Capital and surplus prior reporting year.......................................................................................................................... ............2,227,406,513 ............2,406,089,078 ............2,406,089,078

34. Net income or (loss) from Line 32................................................................................................................................... ......................582,972 ...............110,360,516 ...................4,124,919

35. Change in valuation basis of aggregate policy and claim reserves................................................................................ .................................... .................................... ....................................

36. Change in net unrealized capital gains (losses) less capital gains tax of $..........0........................................................ ...............249,154,164 ................(68,116,602) ..............(142,265,207)

37. Change in net unrealized foreign exchange capital gain or (loss).................................................................................. .................................... .................................... ....................................

38. Change in net deferred income tax................................................................................................................................. ......................157,319 ...................1,352,359 .................24,516,592

39. Change in nonadmitted assets....................................................................................................................................... .................68,209,905 ................(69,741,556) ................(65,058,869)

40. Change in unauthorized reinsurance.............................................................................................................................. .................................... .................................... ....................................

41. Change in treasury stock................................................................................................................................................ .................................... .................................... ....................................

42. Change in surplus notes................................................................................................................................................. .................................... .................................... ....................................

43. Cumulative effect of changes in accounting principles................................................................................................... .................................... .................................... ....................................

44. Capital changes:

44.1  Paid in.................................................................................................................................................................... .................................... .................................... ....................................

44.2 Transferred from surplus (Stock Dividend)............................................................................................................. .................................... .................................... ....................................

44.3  Transferred to surplus............................................................................................................................................ .................................... .................................... ....................................

45. Surplus adjustments:

45.1  Paid in.................................................................................................................................................................... .................................... .................................... ....................................

45.2 Transferred to capital (Stock Dividend).................................................................................................................. .................................... .................................... ....................................

45.3  Transferred from capital......................................................................................................................................... .................................... .................................... ....................................

46. Dividends to stockholders............................................................................................................................................... .................................... .................................... ....................................

47. Aggregate write-ins for gains or (losses) in surplus........................................................................................................ .................................0 .................................0 .................................0

48. Net change in capital and surplus (Lines 34 to 47)......................................................................................................... ...............318,104,360 ................(26,145,283) ..............(178,682,565)

49. Capital and surplus end of reporting period (Line 33 plus 48)........................................................................................ ............2,545,510,873 ............2,379,943,795 ............2,227,406,513

DETAILS OF WRITE-INS

4701. ........................................................................................................................................................................................ .................................... .................................... ....................................

4702. ........................................................................................................................................................................................ .................................... .................................... ....................................

4703. ........................................................................................................................................................................................ .................................... .................................... ....................................

4798. Summary of remaining write-ins for Line 47 from overflow page.................................................................................... .................................0 .................................0 .................................0

4799. Totals (Lines 4701 thru 4703 plus 4798) (Line 47 above).............................................................................................. .................................0 .................................0 .................................0
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  CASH FLOW
1 2

Current Year Prior Year Ended
to Date December 31

  CASH FROM OPERATIONS
1. Premiums collected net of reinsurance.............................................................................................................................................. ...................5,195,965,355 ...................6,808,904,325
2. Net investment income...................................................................................................................................................................... ......................151,948,972 ......................166,613,739
3. Miscellaneous income........................................................................................................................................................................ .........................(9,923,028) .......................(17,372,470)
4. Total (Lines 1 through 3).................................................................................................................................................................... ...................5,337,991,299 ...................6,958,145,594
5. Benefit and loss related payments..................................................................................................................................................... ...................4,785,270,622 ...................6,355,588,523
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts................................................................ ........................................... ...........................................
7. Commissions, expenses paid and aggregate write-ins for deductions.............................................................................................. ......................663,555,173 ......................663,831,666
8. Dividends paid to policyholders......................................................................................................................................................... ........................................... ...........................................
9. Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).................................................... .......................(23,782,877) ........................11,587,260

10. Total (Lines 5 through 9).................................................................................................................................................................... ...................5,425,042,918 ...................7,031,007,449
11. Net cash from operations (Line 4 minus Line 10).............................................................................................................................. .......................(87,051,619) .......................(72,861,855)

  CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:

12.1 Bonds....................................................................................................................................................................................... ...................2,257,249,135 ...................2,715,210,524
12.2 Stocks...................................................................................................................................................................................... ......................168,249,096 ......................254,655,528
12.3 Mortgage loans........................................................................................................................................................................ ........................................... ...........................................
12.4 Real estate............................................................................................................................................................................... ........................16,201,525 ..........................2,474,235
12.5 Other invested assets.............................................................................................................................................................. ........................................... ..........................7,798,439
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments......................................................................... ........................................... ...........................................
12.7 Miscellaneous proceeds.......................................................................................................................................................... ........................11,434,380 ...........................................
12.8 Total investment proceeds (Lines 12.1 to 12.7)....................................................................................................................... ...................2,453,134,136 ...................2,980,138,726

13. Cost of investments acquired (long-term only):
13.1 Bonds....................................................................................................................................................................................... ...................2,466,433,325 ...................2,873,185,262
13.2 Stocks...................................................................................................................................................................................... ......................174,139,442 ......................295,247,369
13.3 Mortgage loans........................................................................................................................................................................ ........................................... ...........................................
13.4 Real estate............................................................................................................................................................................... ..........................5,679,797 ..........................9,545,640
13.5 Other invested assets.............................................................................................................................................................. ........................30,625,934 ........................22,106,642
13.6 Miscellaneous applications...................................................................................................................................................... ..........................7,527,155 ........................45,884,015
13.7 Total investments acquired (Lines 13.1 to 13.6)...................................................................................................................... ...................2,684,405,653 ...................3,245,968,928

14. Net increase (decrease) in contract loans and premium notes.......................................................................................................... ........................................... ...........................................
15. Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)................................................................................................ .....................(231,271,517) .....................(265,830,202)

  CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):

16.1 Surplus notes, capital notes..................................................................................................................................................... ........................................... ...........................................
16.2 Capital and paid in surplus, less treasury stock....................................................................................................................... ........................................... ...........................................
16.3 Borrowed funds........................................................................................................................................................................ ......................498,551,612 ......................175,458,871
16.4 Net deposits on deposit-type contracts and other insurance liabilities.................................................................................... ........................................... ...........................................
16.5 Dividends to stockholders........................................................................................................................................................ ........................................... ...........................................
16.6 Other cash provided (applied).................................................................................................................................................. .....................(100,976,736) .......................(60,268,571)

17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).............................. ......................397,574,876 ......................115,190,300

  RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........................................... ........................79,251,740 .....................(223,501,757)
19. Cash, cash equivalents and short-term investments:

19.1 Beginning of year..................................................................................................................................................................... .....................(149,593,294) ........................73,908,463

19.2 End of period (Line 18 plus Line 19.1)..................................................................................................................................... .......................(70,341,554) .....................(149,593,294)

Note:  Supplemental disclosures of cash flow information for non-cash transactions:
20.0001 ................................................................................................................................................................................................. ........................................... ...........................................
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  EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10

2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1. Prior Year........................................................................... ......................1,730,312 .........................196,381 ......................1,074,346 .........................207,067 .............................4,082 ...........................19,528 ...........................82,797 ...........................93,280 ....................................... ...........................52,831

2. First Quarter....................................................................... ......................1,727,003 .........................209,925 ......................1,036,992 .........................212,564 .............................3,442 ...........................18,031 ...........................82,007 .........................108,011 ....................................... ...........................56,031

3. Second Quarter.................................................................. ......................1,709,853 .........................211,175 ......................1,019,238 .........................211,830 .............................3,598 ...........................17,519 ...........................82,295 .........................108,165 ....................................... ...........................56,033

4. Third Quarter..................................................................... ......................1,631,043 .........................207,637 .........................996,059 .........................210,665 .............................4,846 ...........................19,886 ...........................82,507 .........................109,443 ....................................... .......................................

5. Current Year...................................................................... ....................................0 ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... .......................................

6. Current Year Member Months............................................ ....................15,446,399 ......................1,909,004 ......................9,197,386 ......................1,911,362 ...........................37,843 .........................171,556 .........................740,105 .........................970,714 ....................................... .........................508,429

Total Member Ambulatory Encounters for Period:

7. Physician........................................................................... ....................................0 ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... .......................................

8. Non-Physician.................................................................... ....................................0 ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... .......................................

9. Total.................................................................................. ....................................0 ....................................0 ....................................0 ....................................0 ....................................0 ....................................0 ....................................0 ....................................0 ....................................0 ....................................0

10. Hospital Patient Days Incurred........................................... ....................................0 ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... .......................................

11. Number of Inpatient Admissions......................................... ....................................0 ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... .......................................

12. Health Premiums Written (a).............................................. ................5,204,818,006 ..................342,639,013 ................3,217,882,222 ..................207,086,327 ....................14,126,836 ....................63,291,735 ..................262,383,932 ..................887,132,512 ....................................... ..................210,275,429

13. Life Premiums Direct.......................................................... ....................................0 ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... .......................................

14. Property/Casualty Premiums Written.................................. ....................................0 ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... .......................................

15. Health Premiums Earned................................................... ................5,261,671,581 ..................331,313,871 ................3,301,142,724 ..................196,785,048 ....................13,598,700 ....................61,602,749 ..................261,810,365 ..................885,142,695 ....................................... ..................210,275,429

16. Property/Casualty Premiums Earned.................................. ....................................0 ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... ....................................... .......................................

17. Amount Paid for Provision of Health Care Services............ ................4,786,391,992 ..................343,178,944 ................2,876,183,482 ..................309,858,607 ....................10,148,365 ....................55,588,764 ..................237,773,720 ..................782,689,205 ....................................... ..................170,970,905

18. Amount Incurred for Provision of Health Care Services...... ................4,872,335,042 ..................354,344,061 ................2,881,341,350 ..................318,690,017 ......................9,930,443 ....................55,518,899 ..................242,951,064 ..................808,224,798 ....................................... ..................201,334,410

(a) For health premiums written:  Amount of Medicare Title XVIII exempt from state taxes or fees $.....942,064,819.
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  CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)
  Aging Analysis of Unpaid Claims

1 2 3 4 5 6 7

Account 1 - 30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total
Claims Unpaid (Reported)
.................................................................................................................................................................. .....................................26,683,231 ..........................................604,528 ............................................38,743 ..............................................2,617 .................................................177 .....................................27,329,296
0199999.  Individually Listed Claims Unpaid............................................................................................ .....................................26,683,231 ..........................................604,528 ............................................38,743 ..............................................2,617 .................................................177 .....................................27,329,296
0499999.  Subtotals.................................................................................................................................. .....................................26,683,231 ..........................................604,528 ............................................38,743 ..............................................2,617 .................................................177 .....................................27,329,296
0599999.  Unreported Claims and Other Claim Reserves........................................................................ ......................................................... ......................................................... ......................................................... ......................................................... ......................................................... ...................................687,768,086
0799999.  Total Claims Unpaid................................................................................................................. ......................................................... ......................................................... ......................................................... ......................................................... ......................................................... ...................................715,097,382
0899999.  Accrued Medical Incentive Pool and Bonus Amounts.............................................................. ......................................................... ......................................................... ......................................................... ......................................................... ......................................................... .....................................21,383,981
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  UNDERWRITING AND INVESTMENT EXHIBIT
  Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve

On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of

Line of Business of Current Year the Year Prior Year the Year (Columns 1 + 3) Prior Year

1. Comprehensive (hospital and medical)........................................................................................................................................ ............................331,902,234 .........................2,848,181,002 ..............................31,051,324 ............................353,281,845 ............................362,953,558 ............................365,980,538

2. Medicare Supplement.................................................................................................................................................................. ..............................54,561,935 ............................255,296,672 ................................2,640,394 ..............................71,210,251 ..............................57,202,329 ..............................65,019,235

3. Dental only................................................................................................................................................................................... ................................3,551,738 ..............................52,037,026 .....................................92,668 ................................3,003,254 ................................3,644,406 ................................3,165,788

4. Vision only.................................................................................................................................................................................... ...................................742,488 ................................9,405,877 .......................................7,790 ...................................548,456 ...................................750,278 ...................................774,168

5. Federal Employees Health Benefits Plan..................................................................................................................................... ..............................34,270,279 ............................203,503,441 ................................3,516,366 ..............................38,583,664 ..............................37,786,645 ..............................36,922,686

6. Title XVIII - Medicare.................................................................................................................................................................... ............................101,245,201 ............................681,444,004 ..............................12,827,213 ............................146,789,234 ............................114,072,414 ............................134,080,854

7. Title XIX - Medicaid...................................................................................................................................................................... ................................................. ................................................. ................................................. ................................................. ..............................................0 .................................................

8. Other health.................................................................................................................................................................................. ..............................19,462,574 ............................151,508,331 ..............................16,190,148 ..............................35,354,775 ..............................35,652,722 ..............................21,181,418

9. Health subtotal (Lines 1 to 8)....................................................................................................................................................... ............................545,736,449 .........................4,201,376,353 ..............................66,325,903 ............................648,771,479 ............................612,062,352 ............................627,124,687

10. Healthcare receivables (a)........................................................................................................................................................... ................................................. ................................8,740,414 ................................................. ................................................. ..............................................0 .................................................

11. Other non-health.......................................................................................................................................................................... ................................................. ................................................. ................................................. ................................................. ..............................................0 .................................................

12. Medical incentive pools and bonus amounts................................................................................................................................ ..............................11,599,083 ..............................35,299,151 ...................................631,800 ..............................20,752,181 ..............................12,230,883 ..............................23,413,626

13. Totals............................................................................................................................................................................................ ............................557,335,532 .........................4,227,935,090 ..............................66,957,703 ............................669,523,660 ............................624,293,235 ............................650,538,313
(a) Excludes $..........0  loans or advances to providers not yet expensed.



 
 

NOTES TO STATUTORY BASIS FINANCIAL STATEMENTS 
FOR PERIOD ENDED SEPTEMBER 30, 2009 

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES 

A. Accounting Practices  

Blue Cross Blue Shield of Michigan (the “Company”) is incorporated as a 
nonprofit health care corporation under the provisions of Michigan Public Act 350 
of 1980, as amended (“P.A. 350”). Hospital, medical, and other health benefits 
are provided under contracts with subscribers. The Company also operates 
health maintenance organization (“HMO”) subsidiaries that provide health care 
services to subscribers and contracts with various physician groups, hospitals, 
and other health care providers to provide such services. In addition, the 
Company operates subsidiaries that provide workers’ compensation and long-
term care insurance.  

Michigan Office of Financial and Insurance Regulation (“OFIR”) recognizes only 
statutory basis accounting practices prescribed or permitted by the state of 
Michigan for determining and reporting the financial condition and results of 
operations of an insurance company. With the exception of the accounting 
treatment for Premium Deficiency Reserves as discussed in the following 
paragraph and footnote # 29, OFIR adopted the National Association of 
Insurance Commissioners’ Accounting Practices and Procedures Manual (“NAIC 
SAP”) as the basis for its statutory basis accounting practices. The 
Commissioner of OFIR has the right to prescribe or permit other specific 
practices that may deviate from the Accounting Practices and Procedures 
promulgated by the NAIC.  The accompanying statutory basis financial 
statements have been prepared in conformity with accounting practices 
prescribed or permitted by OFIR. 

In 2008, at the direction of OFIR, the Company limited its provision for Premium 
Deficiency losses not to exceed a two year time period. This deviates from the 
NAIC Accounting Practices and Procedures manual as prescribed in SSAP No. 
54, Individual and Group Accident and Health Contracts that requires all 
reasonable foreseen losses to be accrued. If the Company’s Premium Deficiency 
Reserve losses were not limited to a two-year period, statutory surplus would be 
decreased by $197,000,000 at September 30, 2009. 

A reconciliation of the Company’s capital and surplus between OFIR and NAIC 
SAP as of September 30, 2009 is as follows: 
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Statutory Surplus - MI OFIR 2,545,510,873$     

(197,000,000)        

Change in Deferred Income Tax 39,400,000            

Change in Non Admitted Assets (39,400,000)          

Statutory Surplus - NAIC SAP 2,348,510,873$     

2008 Premium Deficiency Reserve Provision 
for Losses Beyond two Years

 

B. Use of Estimates in the Preparation of the Financial Statements 

The preparation of statutory-basis financial statements requires management to 
make estimates and assumptions that affect the reported amounts of assets and 
liabilities and disclosures of contingent assets and liabilities at the date of the 
statutory-basis financial statements and the reported amounts of revenue and 
expenses during the reporting period.  Actual results could differ from those 
estimates.    

C. Accounting Policy 

1. Short-Term Investments - Short-term investments and cash equivalents are 
recorded at amortized cost, which approximates market value, and include 
commercial paper, certificates of deposits, and other readily marketable 
investments with initial maturities less than one year for short-term 
investments and three months or less for cash equivalents. 

 
2. Bonds - Bonds not backed by other loans that have an NAIC designation of 

one or two are stated at amortized cost using the interest method.  Bonds with 
an NAIC designation of three or higher are carried at the lower of amortized 
cost or fair market value.   

3. Common Stocks - Common stocks are valued as prescribed by the Securities 
Valuation Office of the NAIC.  Changes in unrealized appreciation and 
depreciation in the value of common stocks are reflected as direct increases 
or decreases in surplus. 

4. Preferred Stocks - Preferred stocks are stated at book value for NAIC classes 
one and two and lower of book value or market for NAIC classes three through 
six. 

5. Mortgage loans on real estate – The Company does not have any mortgage 
loans. 

6. Loan-backed securities are stated at the lower of amortized cost or fair value. 
Premiums and discounts on loan-backed bonds and structured securities are 
amortized using the retrospective method based on anticipated prepayments 
at the date of purchase. Prepayment assumptions are obtained from broker 
dealer survey values or internal estimates. Changes in estimated cash flows 
from the original purchases assumptions are accounted for using the 
prospective method.  
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7. Investment in Subsidiaries and Goodwill - The Company uses the equity 
method in accordance with SSAP No. 97, Investments in Subsidiary, 
Controlled and Affiliated Entities in valuing its subsidiaries.   In accordance 
with SSAP No. 68, Business Combinations and Goodwill, the Company 
reports its investments in subsidiaries inclusive of related goodwill balances. 
Included in the Company’s common stock balance are the investments in Blue 
Care Network of Michigan (BCNM), Accident Fund Insurance Company of 
America (AFICA), and LifeSecure Insurance Company (LSI).  Goodwill is 
amortized over ten years.  As of September 30, 2009 the breakdown between 
goodwill and investments in subsidiaries is shown below. 

September 30, 2009
Statement Value

Common Stock Investments in Subsidiaries:
Investment in BCNM* 374,900,000$            
Investment in AFICA 673,774,000              
AFICA goodwill 28,321,575                
Investment in Lifesecure 16,296,000                

Amount included in common stock 1,093,291,575$         

Summary:
Investment in Subsidiaries 1,064,970,000$         
Goodwill 28,321,575                

Total 1,093,291,575$         

* Includes investments in BCNM, Blue Care of Michigan, Blue Care Network Medical 
Malpractice Self-Insurance Trust, Blue Care Network Stop-Loss, and Casualty Self-
Insurance Trust.

As of September 30, 2009 the Company’s goodwill balances were fully 
admissible. The goodwill limitation calculated based on the SSAP 68 was 
$206,654,407 and the Company’s actual goodwill balance was $28,321,575, 
resulting in a fully admitted asset. 

On June 30, 2009, the Company sold its Dentemax subsidiary to Dental 
Network of America LLC, a leader in the dental industry for $45,060,343, 
resulting in a net gain from sale of $25,779,405. The sale will facilitate 
enhanced dental products to our customers and solidify the Company’s 
position as a major carrier in the dental marketplace now and into the future.  

8. Investments in Joint Ventures, Partnerships and Limited Liability Companies - 
The Company has minor ownership interests in partnerships and limited 
liability companies. The Company carries the investment in partnership based 
on the underlying audited GAAP equity of the partnership.  BCBSM’s 
investment in National Account Service Company (NASCO) was reported as 
per SSAP 97 (8)(b)(ii). 

9. Derivatives – NOT APPLICABLE 

10. Premium Deficiency Reserve - A liability for premium deficiency losses is 
recognized when it is probable that expected claim losses and allocable 
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administrative expenses will exceed future premiums on existing health and 
other contracts without consideration of investment income. For purposes of 
premium deficiency losses, contracts are grouped in a manner consistent with 
the Company’s method of acquiring, servicing and measuring the profitability 
of such contracts.  Premium deficiency losses are generally released over the 
period that the contract is in a loss position. As disclosed in footnote # 29, in 
the fourth quarter of 2008 the OFIR issued a prescribed practice to limit the 
time period for premium deficiency calculations to not exceed two years.   

11. Liabilities for Unpaid Claim, Claim Adjustment Expenses, and Advances to 
Providers - Liabilities for unpaid claims and claim adjustment expenses are 
actuarial estimates of outstanding claims, including claims incurred but not 
reported (“IBNR”). These estimates are based upon historical claims 
experience modified for current trends and changes in benefit coverage, which 
could vary as the claims are ultimately settled. Interim hospital advances are 
reported as advances to providers. Processing expense related to claims is 
accrued based on an estimate of expenses to process such claims. Revisions 
in actuarial estimates are reported in the period in which they arise. 

12. Capitalization Policy – The Company has not modified its capitalization policy 
from the prior period. 

13. Pharmaceutical Rebate Receivables – Pharmaceutical rebates are calculated 
using estimates based on guaranteed rebate rates, drug benefit trends and 
membership. 

14. Real Estate – Real estate occupied by the Company is stated at cost and is 
depreciated using the straight-line method over estimated useful lives ranging 
from 30 to 40 years for buildings. 

15. Long-Lived Assets - Long-lived assets held and used by the Company are 
reviewed for impairment based on market factors and operational 
considerations whenever events or changes in circumstances indicate that the 
carrying amount of an asset may not be recoverable. 

16. Premiums and Fee Revenues - Premiums, which generally are billed in 
advance, are recognized as revenue during the respective periods of 
coverage. Premiums applicable to the unexpired portion of coverage are 
reflected in the accompanying statements as aggregate health policy 
reserves. 

Fee revenue primarily consists of administrative fees for services provided 
under administrative service contracts (“ASC”), including management of 
medical services, claims processing, and access to provider networks. Under 
ASC arrangements, self-funded groups retain the full risk of paying claims. 
Amounts due from ASC groups are equal to the amounts required to pay 
claims and administrative fees. Administrative fees are earned as services are 
performed and are calculated based on the number of members in a group or 
the group’s claim experience. Since benefit expenses for ASC arrangements 
are not the responsibility of the Company, claims paid by the Company and 
the corresponding reimbursement of claims are not reported in the 
accompanying statutory basis financial statements. Administrative fee 
revenues related to ASC arrangements are included as a reduction in 
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operating expenses, cost containment expenses, and other claim adjustment 
expenses. 

2. ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS – No Significant 
Change.  

3. BUSINESS COMBINATIONS – Effective March 31, 2009, the Company received 
approval from the Office of Financial and Insurance Regulation (OFIR) to merge 
Michigan Health Insurance Company (MHIC) into LifeSecure Insurance Company 
(LSI). Prior to the merger both MHIC and LSI were wholly owned subsidiaries of 
BCBSM. MHIC had no active membership and its operations had been limited to 
run-out claims since 2007. Upon the merger, MHIC’s certificate of authority was 
terminated and all its statutory assets and liabilities, including $8.6 million of cash 
and investments, were assumed by LSI.  

The merger of MHIC resulted in BCBSM expensing approximately $21,800,000 of 
goodwill that was included in the Company’s carrying value of MHIC. 

4. DISCONTINUED OPERATIONS – NOT APPLICABLE 

5. INVESTMENTS 

A. Mortgage Loans – NOT APPLICABLE 

B. Debt Restructuring – NOT APPLICABLE 

C. Reverse Mortgages – NOT APPLICABLE 

D. Loan-Backed Securities -   Loan-backed securities are stated at the lower of 
amortized cost or fair value. Premiums and discounts on loan-backed bonds and 
structured securities are amortized using the retrospective method based on 
anticipated prepayments at the date of purchase. Prepayment assumptions are 
obtained from broker dealer survey values or internal estimates. Changes in 
estimated cash flows from the original purchases assumptions are accounted for 
using the prospective method.  

 The Company impaired three collateralized loan obligation (CLO) securities 
through the first nine months of 2009.  The CLOs were impaired due to the 
uncertainty regarding the securities probable future cash flow due to failure or 
near failure of the over-collateralization test.  In addition, the market values of 
these securities were significantly below book value and it was not reasonable to 
expect full recovery over the next three to five years. 

 In October 2009, these securities were sold; as such, they are considered under 
SSAP No. 43R as impaired with lack of intent to hold to recovery.  

 These securities, within the scope of 43R, with a recognized other-than-
temporary impairment, disclosed in the aggregate, are as follows: 

      
  1 2 (1-2) 
  Amort Cost OTTI Recog   
  Before OTTI in Loss Fair Value 
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Aggregate Intent to Sell                     -                       -                    -  
  
Aggregate Lack of Intent to 
Hold $7,000,000 $3,361,500 $3,638,500 
 
Intent & Ability to Hold          -           -  -  
        

   

The impairment losses of $3,361,500 were included as realized losses on line 26 
of the Statement of Revenue and Expenses. 

        E. Repurchase Agreements – NOT APPLICABLE 

        F. Real Estate – NOT APPLICABLE 

6. JOINT VENTURES, PARTNERSHIPS, AND LIMITED LIABILITY COMPANIES 

A. The Company has no investments in partnerships or limited liability companies 
that exceed 10 percent of its admitted assets. 

B. The Company did not recognize any impairment for its investments in 
partnerships or limited liability companies during the statement period. 

7. INVESTMENT IMPAIRMENT 

The Company has an established investment impairment policy and continuously 
monitors its investments for declines in market value below book value that may 
be other than temporary (OTTI).  In accordance with INT 06-07 Definition of 
Phrase “ Other Than Temporary”, the Company’s investment earnings year-to-
date 2009 OTTI includes $24,332,000 of investment impairment losses for 
investment securities that have a fair market value less than their carrying value 
and for which the decline in value was considered by management to be OTTI.  
Under the provisions of INT 06-07 OTTI does not necessarily mean permanent, 
but recovery is not expected in the near-term.  To determine if a security is OTTI 
impaired, the Company regularly performs a review of its securities.  Factors 
taken into account for each individual security include: the length of time and 
extent to which the fair value has been less than cost; the underlying financial 
condition and the specific circumstances that are impacting the issuer in the 
marketplace and whether the Company has the intent and ability to hold the 
security for a period of time sufficient to allow for any anticipated recovery in 
value.  When evaluating the underlying financial condition of a security the 
Company generally reviews any debt security with a fair market value below its 
carrying value by more than 20 percent.  Specific criteria for debt securities 
included: NAIC ratings, interest coverage ratio and ratings outlook.  As of 
September 30, 2009, the write-down to fair market value of debt securities 
resulted in approximately $9,894,000 of OTTI losses.   

For equity investments the Company reviewed securities with a fair market value 
below its carrying value by more the 30 percent.  Specific criteria used for equity 
security OTTI determination included analyst outlook and comparing the carrying 
value of the investment to target prices determined by rating analysts.  As of 
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September 30, 2009, the OTTI write-downs to fair market value for equity 
securities resulted in approximately $14,438,000 of losses. 

 
For securities with market values below cost that were determined not to be OTTI, 
at September 30, 2009, the Company has the ability to hold these investments for 
the foreseeable future and will regularly monitor the existing unrealized loss, as 
well as any additional losses through future evaluation points. At future evaluation 
points the Company will again consider available evidence to evaluate potential 
impairment of its investments and determine if OTTI is apparent, at which time the 
Company will also determine if the investment should be sold or continue to be 
held in the investment portfolio and an impairment charge recorded. For declines 
in market value related to general market movement in interest rates, securities 
are not considered impaired, unless the Company has the positive intent to sell 
the security as of the reporting date. 

 

A. Investment income due and accrued with amounts that are over 90 days past 
due will be non-admitted. 

B. No investment income due and accrued was non-admitted at September 30, 
2009. 

8. DERIVATIVE INSTRUMENTS – NOT APPLICABLE 

9. INCOME TAXES – No Significant Change.   

10. INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES 

The Company conducts business with its wholly owned subsidiaries on a routine 
basis.  The Company has agreements with each of its wholly owned subsidiaries 
under which both or either parties may provide services to each other. The 
agreements provide for monthly payments and a year-end settlement based on 
actual cost of services performed. All related-party receivable and payable 
balances are recorded as either amounts due to or from subsidiaries and 
affiliates. 

11. DEBT 

The Company, as a member of the Federal Home Loan Bank of Indianapolis 
(FHLBI) has borrowings outstanding in the amount of $812,113,733 as of 
September 30, 2009, of which $562,121 is accrued interest due. 

 Of these borrowings, $46,000,000 was obtained in 2006 under the FHLBI’s 
Community Investment Program used to finance the Company’s Detroit Campus 
Improvement Project.  The term of this loan is for ten years and is subject to 
floating interest rate provisions that reset every three months based on the 
FHLBI’s cost of funds.  Interest is paid monthly on the outstanding balance.  

During 2007 and 2008, a total of $200,000,000 with a term of five years was 
borrowed to take advantage of favorable borrowing terms. 

 In 2009, additional short-term advances continue to be used for liquidity needs 
and to take advantage of arbitrage opportunities.  At September 30, 2009 
$65,551,612 of a five-year amortizing loan was borrowed in January at a 
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favorable interest rate was also outstanding.  Interest is payable monthly and all 
loans are collateralized by government securities at 105-110 percent of the 
outstanding balance.  The weighted average borrowing rate as of September 30, 
2009 was 1.4 percent with a weighted average maturity of 1.37 years. 

 The following table provides a breakdown of outstanding loans made with FHLBI: 
 
 

Year Interest 12/31/2008 9/30/2009
Originated Term Rate Description Balance Balance

2006 10 year 0.40% FHLBI - BCBSM parking garage 46,000,000$         46,000,000$        

2007 5 year 4.11% FHLBI - BCBSM liquidity and arbitrage 150,000,000         150,000,000        

2008 5 year 4.17% FHLBI - BCBSM liquidity and arbitrage 50,000,000           50,000,000          

2008 5 year 2.59% FHLBI - BCBSM liquidity and arbitrage -                       65,551,612          

2008 overnight variable FHLBI - BCBSM liquidity and arbitrage 67,000,000           -                           

2009 60 days 0.54% FHLBI - BCBSM liquidity and arbitrage -                       -                           

2009 60 days 0.55% FHLBI - BCBSM liquidity and arbitrage -                       -                           

2009 90 days 0.43% FHLBI - BCBSM liquidity and arbitrage -                       -                           

2009 90 days 0.52% BCBSM arbitrage (due 10/19/09) 200,000,000        

2009 90 days 0.50% BCBSM liquidity (due 11/19/09) -                     100,000,000        

2009 360 days 0.81% BCBSM liquidity (due 8/10/10) -                     200,000,000        

Total outstanding loans 313,000,000$       811,551,612$      
Accrued interest 421,000                562,121               

313,421,000$       812,113,733$      

 
 
 
 

12. RETIREMENT PLANS, DEFERRED COMPENSATION, POST EMPLOYMENT 
BENEFITS AND COMPENSATED ABSCENCES AND OTHER 
POSTRETIREMENT BENEFIT PLANS 

 

 A. Defined Benefit Plan 

Substantially all employees who meet certain requirements of age and length of 
service are covered by the Company’s defined benefit retirement income plans.  
Benefits paid to retirees are based on age at retirement, years of credited 
service and highest monthly average earnings over 60 consecutive months.  

The company maintains a separate plan for unionized employees and 
employees not represented by the union. Under the Company’s retirement 
account plan for non-represented employees, each participant has an account 
balance to which interest and earnings credits are added. Interest is credited 
quarterly based on the prior August one-year Treasury bill rate. For employees 
hired prior to January 1, 2007, annual earnings credits of 6% to 10% are credited 
to participants’ account balances on a monthly basis and monthly 2% annual 
transition credits are made through 2008. For employees hired on or after 
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January 1, 2007, annual earnings credits of 3% to 5% are credited to 
participants’ account balances on a monthly basis. Employees can elect to 
receive the lump-sum value of their vested account balance or monthly 
payments at retirement or termination. Effective January 1, 2009, the Company 
will provide defined benefit cash balance pension program for newly-hired 
represented employees. 

The Company expects to record a significant reduction to statutory surplus in the 
fourth quarter of 2009 to reflect the fact that the accumulated benefit obligation 
(ABO) in the employee defined benefit plans exceeds the fair market value of 
plan assets. The current short-fall, which did not exist at the Company’s most 
recent measurement date at September 30, 2008, is largely due to the significant 
decline in the financial markets that occurred in the fourth quarter of 2008 which 
resulted in lower asset values and discount rates used to measure the pension 
plan obligations. 

Pursuant to the guidance contained in SSAP No. 89, Accounting for Pensions, a 
Replacement of SSAP No. 8, when the ABO of the pension plan exceeds the fair 
market value of plan assets at the measurement date, an additional minimum 
liability (AML) is required to be recognized in the Company’s financial statements 
with a corresponding reduction to statutory surplus. Under SSAP 89, the 
Company’s anticipated AML is required to be recognized after the Company’s 
next measurement date which is September 30, 2009. 

A summary of the Company’s pension plan funded status at December 31, 2008 
using the ABO and plan assets at the last measurement date of September 30, 
2008 and a projection using December 31, 2008 information is set forth 
below:

Actual Projected 

Balance Sheet Date 12/31/2008 12/31/2008

Measurement Date 9/30/2008 12/31/2008

FMV of Plan Assets 692,843,511$       539,304,568$        

ABO (683,607,170)      (823,514,269)       

Funding Surplus 
(Shortage) 9,236,341$           (284,209,701)$       

Discount rate for obligation

Non-union plan 8.45% 6.90%
Union Plan 8.25% 6.35%

Expected long-term rate of 
return on plan assets 9.00% 9.00%
 

It is important to note that given the current volatility in the financial markets, the 
ultimate measurement of plan assets and obligations could be significantly 
different from the potential shortfall presented above. Management continues to 
monitor the funded status of the pension plans closely to ensure there are 
sufficient assets in the plans to meet the on-going payment obligations to 
retirees.  
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The Company’s workforce was reduced significantly in 2009 as employees take 
advantage of the Company sponsored retirement packages. Upon retirement, 
most non-bargaining employees have elected to receive their accumulated 
pension benefits as a lump sum payment. Given the large number of retirements 
and associated lump sum pension settlements, accounting rules require that 
certain pension costs attributable to the retirees will need to be recognized as 
additional pension expense in the current year. The additional pension costs, 
attributable to such items as actuarial gain and losses and past plan 
amendments is estimated to be $40 to $60 million. The exact amount will not be 
known until the year-end valuation is completed by BCBSM’s pension actuaries, 
Watson Wyatt. The additional pension is dependent on several factors, including 
discount rate, the value of pension plan assets and the total value of lump sum 
payments to retirees. 

The additional pension expense recognized in earnings will be largely offset by a 
reduction to the non-admitted prepaid pension asset, resulting in no overall 
reduction to statutory surplus.  

B. Defined Contribution Plan – No Significant Changes 

C. Nonqualified Plans – No Significant Changes 

D. Multi-employer Plans – NOT APPLICABLE  

E. Consolidated/Holding Company Plans – NOT APPLICABLE 

F. Post employment Benefits and Compensated Absences – NOT APPLICABLE 

 

13. CAPITAL AND SURPLUS, SHAREHOLDERS’ DIVIDEND RESTRICTIONS AND 
QUASI-REORGANIZATIONS. 

A. Under the provisions of P.A. 350, the Company must maintain adequate 
subscriber reserves to comply with Section 403 of the Michigan Insurance Code, 
which requires authorized insurers to be safe, reliable and entitled to public 
confidence. As a result, the Company is required to file with OFIR, on an annual 
basis, its risk-based capital (“RBC”) calculation based on the National 
Association of Insurance Commissioners (“NAIC”) model. P.A. 350 requires the 
Company to maintain a RBC ratio of at least 200% but not to exceed 1,000% of 
subscriber reserves. At September 30, 2009 the Company was in compliance 
with the RBC requirement.   

B. BCBSM has no preferred stock outstanding. 

C. Under the provisions of P.A. 350, the Company is deemed a charitable and 
benevolent institution whose primary purpose is to promote the distribution of 
healthcare services for all Michigan residents.  As such, the Company has no 
investors or contributed capital.  

D. Dividend payment restriction – NOT APPLICABLE 

E. Surplus Restriction – NOT APPLICABLE 
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F. The total amount of advances to surplus not repaid – NOT APPLICABLE 

G. The amount of stock held by BCBSM for special purposes – NOT APPLICABLE 

H. Special surplus funds changes – NOT APPLICABLE 

I. The portion of unassigned funds (surplus) represented or reduced by each item 
below: 

a.  Unrealized gains and losses 249,154,164$                
b.  Nonadmitted asset values 68,209,905$                  
c.  Provision for reinsurance 0$                                  

  

J. Surplus debentures of similar obligations – NOT APPLICABLE 

K. Impact of any restatement due to quasi-reorganization – NOT APPLICABLE 

L. Effective dates of all quasi-reorganizations in the prior 10 years – NOT 
APPLICABLE 

14. CONTINGENCIES 

A. Contingent Commitments – NOT APPLICABLE 

B. Assessments – NOT APPLICABLE 

C. Gain Contingencies – NOT APPLICABLE  

D. Claims Related Extra Contractual Obligation Lawsuits – NOT APPLICABLE 

E. All Other Contingencies – No significant change. 

15. LEASES 

On September 30, 2009 the company entered into an additional 5-year sale and 
leaseback agreement with RBS Asset Finance where it sold software, furniture 
and other assets totaling $25,134,622. These assets were also leased back to 
the Company and no gain or loss was recognized on the transaction.  

On September 28, 2009, the Company entered into a new 5-year sale and 
leaseback agreement with Fifth Third Bank. In this transaction, the Company sold 
capitalized Software which were also leased back to the company for 
$33,596,933 and no gain or loss was recognized on this transaction.    

On December 30, 2008, the Company entered into a 5-year sale and leaseback 
agreement with Bank of America. Under this transaction, the Company sold and 
leased back capitalized software not covered under the sale and leaseback 
transaction with RBS Asset Finance exercised in 2008. The sale price of 
$74,900,000 for the capitalized software was equal to the net book value of the 
assets, accordingly no gain or loss was recognized. 
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In 2008, the Company exercised the 5-year lease renewal option contained in the 
sale and leaseback agreement with RBS Asset Finance that was originally 
executed in 2003. In the original transaction the Company sold substantially all 
its computer hardware and capitalized software at a sale price equal to net book 
value and subsequently leased the assets back. There was no gain or loss 
recognized on this transaction.  

The total lease balance with RBS Asset Finance at September 30, 2009 was 
$88,921,533. The lease balance with Bank of America at September 30, 2009 
was $64,798,150. 

As part of the financing agreement, the Company is required to maintain a letter 
of credit to collateralize all sale and leaseback transactions. The current letter of 
credit is with the Federal Home Loan Bank of Indianapolis. The amount of the 
letter of credit is equal to the stipulated loss value percentage which 
approximates to 105% of the outstanding lease balance.  The term of the letter of 
credit is for five years. 

The sale-leaseback transactions have been accounted for under SSAP No. 22, 
Leases, which requires a sale of equipment that is accompanied by a leaseback 
of all or part of the equipment be accounted for as an operating lease.  The rent 
expense incurred through September 30, 2009 related to the sale-leaseback 
transactions was $25,583,574.  

Future minimum lease payments as of September 30, 2009, in connection with 
the sale-leaseback transactions are as follows:     
 

Year Ending December 31
Lease Payments Under Sale-

Leaseback Agreement

2009 11,864,372$                        
2010 47,457,490                          
2011 47,457,490                          
2012 47,457,490                          
2013 and thereafter 54,145,071                          

Total Minimum Payments 208,381,913$                      

Less amount representing interest (21,065,297)                         

Sale-leasback obligation at September 30, 
2009 187,316,616$                      

 

16. INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET 
RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF CREDIT 
RISK – NOT APPLICABLE 

17. SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND 
EXTINGUISHMENTS OF LIABILITIES  
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The Company, in the normal course of business, enters into security lending 
agreements with various other counterparties.  Under these agreements, the 
Company lends various securities in exchange for collateral consisting primarily of 
cash or U.S. government-backed securities, approximating 102% of the value of 
the securities loaned. The collateral is marked to market on a daily basis. Cash 
collateral is invested by the custodian banks in a short-term high quality fund. The 
security lending agreements are primarily overnight in nature and subject to 
renewal or termination. If the agreement is terminated, the securities are returned 
to the Company. At September 30, 2009 and December 31, 2008, the Company 
had securities loaned of $686,007,480 and $834,927,549, respectively, with 
corresponding cash collateral of $700,327,923 and $851,321,750, respectively 
and non-cash collateral of $2,698,716 and $5,271,475, respectively. 

18. GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED A&H PLANS 
AND THE UNINSURED PORTION OF PARTIALLY INSURED PLANS 

A. ASO Plans – NOT APPLICABLE 

B. ASC Plans - The loss from operations of administrative service contracts (ASC) 
uninsured plans and the uninsured portion of partially insured plans (ASC plans 
with stop loss coverage) for the period ended September 30, 2009, are as 
follows: 
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ASC Plans ASC Plans 
without stoploss with stoploss Total

Gross reimbursement for medical cost 
incurred 4,190,402,625$   3,991,882,375$     8,182,285,000$             

Gross administrative fees accrued 250,202,832        325,852,168          576,055,000                  

Gross expenses incurred (claims and 
administrative) 4,452,954,524     4,340,496,881       8,793,451,405               

Total net loss from operations (12,349,066)$       (22,762,338)$         (35,111,404)$                 

Net Underwriting Gain(Loss) Insured ASC Total

Premium fees and reimbursements 5,260,327,342$   8,758,340,000$     14,018,667,342$           

Claims Incurred 4,871,213,672     8,182,285,000       13,053,498,672             

Administrative Expenses 561,728,782        611,166,404          1,172,895,186               

Total Operating Expenses 5,432,942,454     8,793,451,404       14,226,393,858             

Underwriting Gain/(Loss) before PDR (172,615,113)       (35,111,404)           (207,726,517)                 

Premium Deficiency Reserve (2,900,000)           -                             (2,900,000)                     

Underwriting Gain/(Loss) After PDR (175,515,113)$     (35,111,405)$         (210,626,517)$               

 

C. Medicare or Similarly Structured Cost Based Reimbursement Contract – NOT 
APPLICABLE 

19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL 
AGENTS/THIRD PARTY ADMINISTRATORS - NOT APPLICABLE 

20. OTHER ITEMS 

A. Extraordinary Items – NOT APPLICABLE 

B. Troubled Debt Restructuring – NOT APPLICABLE 

C. Other Disclosures: 

Blue Cross Blue Shield Association ("BCBSA") Deposit - As part of its Blue 
Cross Blue Shield Association (“BCBSA”) license requirements, the Company is 
required to maintain a custodial bank account to assure the payment of claims in 
the event of the Company’s insolvency. The account balance is calculated as a 
percentage of the Company’s unpaid claim liability and consists primarily of 
marketable securities. The funds in the account are included in the Company’s 
investment portfolio. The Company has the ability to trade and transfer securities 
within the account as long as the balance in the account is at or above the 
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required minimum. The required balance for the period April 1, 2009 through 
March 31, 2010, is $138,700,000.  At September 30, 2009, the balance in this 
custodial account was $144,868,375.  

D. Uncollectible Assets on Uninsured plans – NOT APPLICABLE 

E. Business Interruption Insurance Recoveries – NOT APPLICABLE 

F. State Transferable Tax Credits - NOT APPLICABLE 

G. Aggregate amount of deposits admitted – NOT APPLICABLE 

H. Hybrid Securities – NOT APPLICABLE 

I. Subprime Mortgage Related Risk Exposure – 

The Company does not engage in sub-prime residential mortgage lending. In 
addition, the Company does not own any securities within the investment portfolio 
with sub-prime exposure. The Company does not have any underwriting risk on 
policies issued for Mortgage Guaranty or Financial Guarantee insurance coverage. 

21. EVENTS SUBSEQUENT –  NONE 

22. REINSURANCE – No significant change. 

23. RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO 
REDETERMINATION – No significant change  

24. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSE- 

This estimate is based upon historical claims experience modified for current trends 
and changes in benefit coverage, which could vary as the claims are ultimately 
settled.  Processing expense related to claims is accrued based on an estimate of 
expenses to process such claims.  Revisions in actuarial estimates are reported in 
the period in which they arise. 

25.  INTER-COMPANY POOLING ARRANGEMENTS – NOT APPLICABLE 
 
26. STRUCTURED SETTLEMENTS – NOT APPLICABLE 
 
27.  HEALTH CARE RECEIVABLES –  
 

Under the terns of BCBSM’s contract with hospitals, BCBSM is required to make 
weekly estimated interim payments to hospitals.  Interim payments are determined 
based on an estimate of total incurred hospital claims for BCBSM subscribers.  
Under the hospital contract, subscribers include both individuals covered under an 
underwritten policy or an employer sponsored self-insured plan.  The contract makes 
no distinction between services provided under an underwritten or self-insured 
arrangement.  The weekly interim payment amount is generally adjusted on a 
quarterly basis to reflect accurate estimates of incurred claims.  Under the terms of 
the contract, BCBSM has the right to recover overpayments by offsetting amounts 
owed to the hospital. 
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The financial impact of the interim payment is balance sheet only, as the interim 
payment is recorded as an advance.  As hospital services are rendered to BCBSM’s 
subscribers, submitted claims are processed and the advance is reduced.  If the 
claim is for an underwritten subscriber, benefit expense is recognized.  If the claim is 
for a subscriber in a self-insured plan, a receivable is recorded as BCBSM will be 
reimbursed from the employer sponsor.  Because the weekly interim payment is an 
estimate based on total incurred claims (underwritten and self-insured) the 
difference between the weekly payments and submitted claims which is reported as 
a net advance, is primarily attributable to incurred but unreported claims. 
 
Under the provisions of SSAP No. 84, hospital advances are carried on the balance 
sheet only to the extent that BCBSM has offsetting liabilities to the hospital for 
unpaid claims including claims that are incurred but not reported.  In prior filings, 
BCBSM has only carried hospital advances on the balance sheet up to the amount 
of the underwritten unpaid claims.  The liability for self-insured claims was not 
considered in the determination of the admitted asset.  Because the hospital interim 
payment represents both underwritten and self-insured incurred claims, the right of 
offset used in the determination of the hospital advance admitted asset needs to 
include both unpaid underwritten and self-insured claims.   
 
The admitted asset reported on line 2303 of the balance sheet for Advances to 
Providers of $394,739,234 was determined taking into account both underwritten 
and self-insured hospital claims.  The admitted hospital advance determined using 
underwritten only and total unpaid claims is set forth below: 

 
Underwritten Total Unpaid

Unpaid Claims Claims

Hospital Advance 407,435,137    407,435,137   

Unpaid Claims Available for Offset 309,201,998    394,739,234   

Non-admitted Asset 98,233,139      12,695,903     

Admitted Asset 309,201,998    394,739,234   

 
 
    
   

 
28.   PARTICIPATING POLICIES – NOT APPLICABLE 

 
29.   PREMIUM DEFICIENCY RESERVES  
 

Premium deficiency reserves at September 30, 2009 and December 31, 2008, 
consist of the following: 
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Balance Additional Balance
12/31/2008 Provision Amortization 9/30/2009

MIChild 11,200,000$    14,100,000$      (11,200,000)$   14,100,000$        
Individual 209,700,000                            209,700,000        

Medicare Complementary 126,500,000                                                   126,500,000        

Total 347,400,000$      14,100,000$          (11,200,000)$       350,300,000$          

Medicare
Projected Loss by Year MIChild Individual Comp Total

2009 year 3,525,000$      106,850,000$    67,000,000$     177,375,000$      
2010 year 10,575,000      102,850,000      59,500,000       172,925,000        

14,100,000$       209,700,000$       126,500,000$      350,300,000$         

 
 

The MIChild premium deficiency reserve (PDR) was established for the anticipated 
losses on the state sponsored insurance program, which provides health and dental 
benefits for uninsured children of Michigan’s working families. At September 30, 
2009, the Company established a premium deficiency reserve of $14,100,000 based 
on a current valuation of anticipated losses for the contract period ending 
September 30, 2010. At December 31, 2008 the outstanding balance of $11,200,000 
represents anticipated losses for the current contract period. For the 2006-2009 
contract years, an agreement with the state of Michigan limits the Company’s annual 
underwriting loss from the MIChild program to $15,500,000 per year, as such, a 
receivable for excess losses of $27,732,000 was established at September 30, 
2009.  

The premium deficiency reserve for the Company’s individual business and the 
Medicare complimentary business were established for anticipated losses for the 
contract years 2009 through 2010, primarily due to expected future premium rate 
increases being insufficient to cover future benefit trends.  During the third quarter of 
2009 the Company did not release any of the premium deficiency provisions for the 
Individual and Medicare Complementary lines due to current uncertainty regarding 
pending premium rate requests with OFIR and emerging benefit trends.  The 
Company intends to appropriately adjust the reserves in subsequent quarters once 
the aforementioned uncertainty is resolved.   

 
Premium Deficiency Reserve Prescribed Practice 
 
In 2008, a state prescribed practice was issued by OFIR which limits the premium 
deficiency reserve for the company’s individual lines of business to no more than 
two years. In prior years, a provision for all individual business losses that could be 
reasonably foreseen was determined. In 2008, if the provision for all individual 
business losses provided for all reasonably expected individual losses, an additional 
liability of $197 million would be recorded in the statutory statements. The 
prescribed practice as set forth in order No. 08-060-M is set forth below. 
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Nonprofit health care corporations must prepare their financial statements in 
accordance with the NAIC Accounting Practices and Procedures manual except as 
modified by this order.  The NAIC Accounting Practices and Procedures manual 
requires insurers to fully disclose and quantify any deviations from the practices and 
procedures adopted in the manual in Note #1 of the financial statements.  The 
following modifies the NAIC Accounting Practices and Procedures manual guidance 
for nonprofit health care corporations filing in Michigan. 

SSAP 54 

Statement of Statutory Accounting Principles #54, paragraph 18 requires 
companies to record an additional liability known as a premium deficiency reserve 
when expected claim payments or incurred costs, claim adjustment expenses and 
administration costs exceed the premiums to be collected for the remainder of a 
contract period.  Determination of the appropriate contract period can be difficult 
and subject to consideration of variable factors.  Due to the fact that the number of 
and variability surrounding the assumptions used to determine the liability increases 
dramatically with each year added onto the time period, we are providing additional 
prescribed guidance on the time period a nonprofit health care corporation should 
use when reporting a premium deficiency reserve in the financial statements filed 
with the commissioner.  Any premium deficiency reserve recorded shall not be 
booked beyond a two year time period. 

 
30. ANTICIPATED SALVAGE AND SUBROGATION – No significant change. 
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  GENERAL INTERROGATORIES
  (Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

  PART 1 - COMMON INTERROGATORIES
  GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes [    ]           No [ X ]

1.2 If yes, has the report been filed with the domiciliary state? Yes [    ]           No [    ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes [    ]           No [ X ]

2.2 If yes, date of change: .........................................

3. Have there been any substantial changes in the organizational chart since the prior quarter end? Yes [ X ]           No [    ]
If yes, complete the Schedule Y-Part 1 - Organizational chart.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes [    ]           No [ X ]

4.2 If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
  NAIC   State of

  Name of Entity   Company Code   Domicile

5. If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes [    ]    No [ X ]    N/A [    ]
If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2007.......................

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.  This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2003.......................

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity.  This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 6/16/2005.........................

6.4 By what department or departments?
Michigan Office of Financial and Insurance Regulation

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes [ X ]    No [    ]    N/A [    ]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes [ X ]    No [    ]    N/A [    ]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes [    ]           No [ X ]

7.2 If yes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes [    ]           No [ X ]

8.2 If response to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes [    ]           No [ X ]

8.4 If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].

1 2 3 4 5 6 7
  Affiliate Name   Location (City, State)   FRB   OCC   OTS   FDIC   SEC

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X ]           No [    ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes [    ]           No [ X ]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes [    ]           No [ X ]
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  GENERAL INTERROGATORIES
  (Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

  PART 1 - COMMON INTERROGATORIES

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

  FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X ]           No [    ]

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $....................................0

  INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person?  (Exclude securities under securities lending agreements.) Yes [    ]           No [ X ]

11.2 If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $....................................0

13. Amount of real estate and mortgages held in short-term investments: $....................................0

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X ]           No [    ]

14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds............................................................................................................................................ $ ..........................0 $ ......................................0
14.22 Preferred Stock............................................................................................................................. $ ..........................0 $ ......................................0
14.23 Common Stock............................................................................................................................. $ ........993,625,630 $ .................1,093,291,575
14.24 Short-Term Investments............................................................................................................... $ ..........................0 $ ......................................0
14.25 Mortgage Loans on Real Estate................................................................................................... $ ..........................0 $ ......................................0
14.26 All Other........................................................................................................................................ $ ..........................0 $ ......................................0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ ........993,625,630 $ .................1,093,291,575
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above............................................. $ ..........................0 $ ......................................0

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [    ]           No [ X ]

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes [    ]           No [    ]
If no, attach a description with this statement.

16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, III. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X ]           No [    ]

16.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
  Name of Custodian(s)   Custodian Address

State Street Insurance Services 801 Pennsylvania  Kansas City MO 64105
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing, Indianapolis IN 46240
Comerica Bank Institutional Trust, P.O Box 75000, Detroit, MI 48275
Fidelity Investments 100 Magellan Way, Covington, KY 41015

16.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
  Name(s)   Location(s)   Complete Explanation(s)

16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes [    ]           No [ X ]

16.4 If yes, give full and complete information relating thereto:
1 2 3 4

  Old Custodian   New Custodian  Date of Change   Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
  Central Registration Depository   Name(s)   Address

105377 Loomis Sayles One Financial Center, Boston, MA 02111
106810 Munder Capital Management 480 Pierce St Birmingham, MI 48009-6059
109591 Madison Squuare Investors 1180 Ave of the Americans, 22 nd floor, New York, NY 10036
108518 Snyder Capital Management, LP 1, Market Plaza, Steauart Tower,Suite 1200 San Francisco, CA 94105-1420
105958 The Vanguard Group PO Box 2900 Valley Forge, PA 19482
110441 Western Asset Management Co 385 East Colorado Blud, Pasadena, CA 91101
50584 Piedmont Investment Addvisors, LLC 411 West Chapel Hill Street, Suite 1100 Durham, NC 27701

113538 Atlanta Life Investment Advisors Herndon Plaza 100 Auburn Ave, NE Atlanta, GA 30303
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  GENERAL INTERROGATORIES
  (Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

  PART 1 - COMMON INTERROGATORIES

17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X ]           No [    ]

17.2 If no, list exceptions:



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q12

  SCHEDULE S - CEDED REINSURANCE
  Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer

Company ID Effective Reinsurance Authorized?
Code Number Date Name of Reinsurer Location Ceded (YES or NO)

NONE
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  SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS
  Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9

Federal Life and
Employees Annuity

Accident Health Benefits Premiums and Property/ Total
Active and Health Medicare Medicaid Program Other Casualty Columns Deposit-Type

State, Etc. Status Premiums Title XVIII Title XIX Premiums Considerations Premiums 2 through 7 Contracts
1. Alabama.........................................AL ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
2. Alaska............................................AK ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
3. Arizona...........................................AZ ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
4. Arkansas.......................................AR ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
5. California.......................................CA ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
6. Colorado.......................................CO ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
7. Connecticut....................................CT ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
8. Delaware.......................................DE ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
9. District of Columbia.......................DC ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................

10. Florida............................................FL ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
11. Georgia.........................................GA ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
12. Hawaii.............................................HI ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
13. Idaho...............................................ID ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
14. Illinois..............................................IL ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
15. Indiana............................................IN ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
16. Iowa................................................IA ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
17. Kansas...........................................KS ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
18. Kentucky........................................KY ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
19. Louisiana........................................LA ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
20. Maine............................................ME ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
21. Maryland.......................................MD ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
22. Massachusetts..............................MA ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
23. Michigan.........................................MI ....L........... .4,055,301,562 ....887,132,512 ......................... ....262,383,932 ......................... ......................... .5,204,818,006 .........................
24. Minnesota.....................................MN ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
25. Mississippi.....................................MS ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
26. Missouri........................................MO ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
27. Montana........................................MT ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
28. Nebraska.......................................NE ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
29. Nevada..........................................NV ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
30. New Hampshire.............................NH ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
31. New Jersey....................................NJ ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
32. New Mexico..................................NM ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
33. New York.......................................NY ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
34. North Carolina...............................NC ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
35. North Dakota.................................ND ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
36. Ohio..............................................OH ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
37. Oklahoma......................................OK ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
38. Oregon..........................................OR ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
39. Pennsylvania.................................PA ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
40. Rhode Island...................................RI ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
41. South Carolina...............................SC ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
42. South Dakota.................................SD ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
43. Tennessee.....................................TN ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
44. Texas.............................................TX ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
45. Utah...............................................UT ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
46. Vermont.........................................VT ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
47. Virginia...........................................VA ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
48. Washington...................................WA ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
49. West Virginia................................WV ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
50. Wisconsin.......................................WI ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
51. Wyoming.......................................WY ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
52. American Samoa...........................AS ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
53. Guam............................................GU ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
54. Puerto Rico....................................PR ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
55. U.S. Virgin Islands.........................VI ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
56. Northern Mariana Islands.............MP ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
57. Canada..........................................CN ....N........... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
58. Aggregate Other alien...................OT .......XXX... ......................0 ......................0 ......................0 ......................0 ......................0 ......................0 ......................0 ......................0
59. Subtotal.............................................. .......XXX... .4,055,301,562 ....887,132,512 ......................0 ....262,383,932 ......................0 ......................0 .5,204,818,006 ......................0
60. Reporting entity contributions for

Employee Benefit Plans..................... .......XXX... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
61. Total (Direct Business)....................... (a)..........1 .4,055,301,562 ....887,132,512 ......................0 ....262,383,932 ......................0 ......................0 .5,204,818,006 ......................0

 DETAILS OF WRITE-INS
5801. ............................................................................... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
5802. ............................................................................... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
5803. ............................................................................... ......................... ......................... ......................... ......................... ......................... ......................... ......................0 .........................
5898. Summary of remaining write-ins

for line 58 from overflow page................................ ......................0 ......................0 ......................0 ......................0 ......................0 ......................0 ......................0 ......................0
5899. Total (Lines 5801 thru 5803 plus 5898)

(Line 58 above)...................................................... ......................0 ......................0 ......................0 ......................0 ......................0 ......................0 ......................0 ......................0
(a) Insert the number of L responses except for Canada and Other Alien.
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SCHEDULE Y – INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 – ORGANIZATIONAL CHART

NONE
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  SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES
The following supplemental reports are required to be filed as part of your statement filing.  However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below.  If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES

Explanation:
1.

Bar Code:
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Overflow Page for Write-Ins

Additional Write-ins for Assets:
Current Statement Date 4

1 2 3
Net Admitted December 31,

Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1 - 2) Admitted Assets

2304. Company Owned Automobile...................................................................................................... ....................277,636 ....................277,636 ...............................0 ...................................
2305. Prepaid Pension Fund................................................................................................................. .............136,414,329 .............136,414,329 ...............................0 ...................................
2397. Summary of remaining write-ins for Line 23................................................................................ .............136,691,965 .............136,691,965 ...............................0 ...............................0

Additional Write-ins for Liabilities:
Current Period Prior Year

1 2 3 4
Covered Uncovered Total Total

2104. Accounts Payable to Health Care Vendors........................................................................ ....................3,377,361 ..................................... ....................3,377,361 ..................26,496,838
2105. Account payable to other plans.......................................................................................... ..................13,099,293 ..................................... ..................13,099,293 ..................12,203,723
2197. Summary of remaining write-ins for Line 21....................................................................... ..................16,476,654 ..................................0 ..................16,476,654 ..................38,700,561
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  SCHEDULE A - VERIFICATION
  Real Estate

1 2
Prior Year Ended

Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year....................................................................................................... .............................186,878,806 .............................193,473,211
2. Cost of acquired:

2.1  Actual cost at time of acquisition...................................................................................................................................... ................................................... ...................................................
2.2  Additional investment made after acquisition................................................................................................................... .................................5,679,797 .................................9,545,640

3. Current year change in encumbrances................................................................................................................................... ................................................... ...................................................
4. Total gain (loss) on disposals.................................................................................................................................................. .................................4,775,786 ....................................548,503
5. Deduct amounts received on disposals................................................................................................................................... ...............................16,201,525 .................................2,747,235
6. Total foreign exchange change in book/adjusted carrying value............................................................................................. ................................................... ...................................................
7. Deduct current year's other than temporary impairment recognized....................................................................................... ................................................... ...................................................
8. Deduct current year's depreciation.......................................................................................................................................... .................................8,979,365 ...............................13,941,313
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)................................................................... .............................172,153,499 .............................186,878,806

10. Deduct total nonadmitted amounts.......................................................................................................................................... ................................................... ...................................................
11. Statement value at end of current period (Line 9 minus Line 10)............................................................................................ .............................172,153,499 .............................186,878,806

  SCHEDULE B - VERIFICATION
  Mortgage Loans

1 2
Prior Year Ended

Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year....................................................... ...............................................0 ...................................................
2. Cost of acquired:

2.1  Actual cost at time of acquisition...................................................................................................................................... ................................................... ...................................................
2.2  Additional investment made after acquisition................................................................................................................... ................................................... ...................................................

3. Capitalized deferred interest and other................................................................................................................................... ................................................... ...................................................
4. Accrual of discount.................................................................................................................................................................. ................................................... ...................................................
5. Unrealized valuation increase (decrease)............................................................................................................................... ................................................... ...................................................
6. Total gain (loss) on disposals.................................................................................................................................................. ................................................... ...................................................
7. Deduct amounts received on disposals................................................................................................................................... ................................................... ...................................................
8. Deduct amortization of premium and mortgage interest points and commitment fees............................................................ ................................................... ...................................................
9. Total foreign exchange change in book value/recorded investment excluding accrued interest............................................. ................................................... ...................................................

10. Deduct current year's other than temporary impairment recognized....................................................................................... ................................................... ...................................................
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... ...............................................0 ...............................................0
12. Total valuation allowance........................................................................................................................................................ ................................................... ...................................................
13. Subtotal (Line 11 plus Line 12)................................................................................................................................................ ...............................................0 ...............................................0
14. Deduct total nonadmitted amounts.......................................................................................................................................... ................................................... ...................................................
15. Statement value at end of current period (Line 13 minus Line 14).......................................................................................... ...............................................0 ...............................................0

NONE

  SCHEDULE BA - VERIFICATION
  Other Long-Term Invested Assets

1 2
Prior Year Ended

Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year....................................................................................................... ...............................74,484,378 ...............................57,530,494
2. Cost of acquired:

2.1  Actual cost at time of acquisition...................................................................................................................................... ................................................... .................................1,034,713
2.2  Additional investment made after acquisition................................................................................................................... ...............................30,625,934 ...............................21,071,929

3. Capitalized deferred interest and other................................................................................................................................... ................................................... ...................................................
4. Accrual of discount.................................................................................................................................................................. ................................................... ...................................................
5. Unrealized valuation increase (decrease)............................................................................................................................... ................................(1,454,938) ................................(3,741,050)
6. Total gain (loss) on disposals.................................................................................................................................................. ................................................... .................................6,386,731
7. Deduct amounts received on disposals................................................................................................................................... ................................................... .................................7,798,439
8. Deduct amortization of premium and depreciation.................................................................................................................. ................................................... ...................................................
9. Total foreign exchange change in book/adjusted carrying value............................................................................................. ................................................... ...................................................

10. Deduct current year's other than temporary impairment recognized....................................................................................... ................................................... ...................................................
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......................................................... .............................103,655,374 ...............................74,484,378
12. Deduct total nonadmitted amounts.......................................................................................................................................... ................................................... ...................................................
13. Statement value at end of current period (Line 11 minus Line 12).......................................................................................... .............................103,655,374 ...............................74,484,378

  SCHEDULE D - VERIFICATION
  Bonds and Stocks

1 2
Prior Year Ended

Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year...................................................................... ..........................4,236,762,224 ..........................4,360,336,113
2. Cost of bonds and stocks acquired......................................................................................................................................... ..........................2,640,572,767 ..........................3,168,432,631
3. Accrual of discount.................................................................................................................................................................. ...............................12,342,695 .................................4,477,320
4. Unrealized valuation increase (decrease)............................................................................................................................... .............................250,850,523 ............................(173,416,568)
5. Total gain (loss) on disposals.................................................................................................................................................. .............................118,274,410 ..............................(29,291,353)
6. Deduct consideration for bonds and stocks disposed of......................................................................................................... ..........................2,401,228,363 ..........................2,969,866,052
7. Deduct amortization of premium.............................................................................................................................................. ...............................10,207,985 .................................3,293,999
8. Total foreign exchange change in book/adjusted carrying value............................................................................................. ................................................... ...................................................
9. Deduct current year's other than temporary impairment recognized....................................................................................... ...............................24,269,868 .............................120,615,867
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)............................................................... ..........................4,823,096,403 ..........................4,236,762,224
11. Deduct total nonadmitted amounts.......................................................................................................................................... ................................................... ...................................................
12. Statement value at end of current period (Line 10 minus Line 11).......................................................................................... ..........................4,823,096,403 ..........................4,236,762,224



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q
SI02

  SCHEDULE D - PART 1B
  Showing the Acquisitions, Dispositions and Non-Trading Activity

  During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8

Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
 Value Beginning During During During  Value End of  Value End of  Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

1. Class 1 (a)................................................................................................................ .....................2,354,709,608 ........................470,202,504 ........................517,564,104 ...........................(7,421,202) .....................2,385,886,892 .....................2,354,709,608 .....................2,299,926,806 .....................2,379,555,338

2. Class 2 (a)................................................................................................................ ........................683,891,287 ........................364,780,467 ........................296,472,846 ............................2,481,635 ........................632,417,957 ........................683,891,287 ........................754,680,543 ........................422,441,369

3. Class 3 (a)................................................................................................................ ..........................67,147,349 ............................6,519,022 ............................8,095,885 .........................(10,462,364) ..........................56,041,206 ..........................67,147,349 ..........................55,108,122 ..........................30,164,000

4. Class 4 (a)................................................................................................................ ..........................67,138,321 ..........................11,131,071 ............................5,396,917 ...............................933,690 ..........................46,497,684 ..........................67,138,321 ..........................73,806,165 ..........................49,145,499

5. Class 5 (a)................................................................................................................ ..........................23,235,073 ............................5,288,983 ............................3,383,290 ..........................13,981,944 ..........................18,535,571 ..........................23,235,073 ..........................39,122,710 ..........................20,891,354

6. Class 6 (a)................................................................................................................ ............................7,229,696 ...............................292,295 ............................3,995,600 ...............................943,702 ............................7,849,130 ............................7,229,696 ............................4,470,093 ............................7,146,602

7. Total Bonds.............................................................................................................. .....................3,203,351,334 ........................858,214,342 ........................834,908,642 ...............................457,405 .....................3,147,228,440 .....................3,203,351,334 .....................3,227,114,439 .....................2,909,344,162

PREFERRED STOCK

8. Class 1..................................................................................................................... ...............................326,052 ............................................. ............................................. ...................................5,444 ...............................253,500 ...............................326,052 ...............................331,496 ...............................254,085

9. Class 2..................................................................................................................... ............................................. ............................................. ............................................. ............................................. ............................................. ............................................. ............................................. .............................................

10. Class 3..................................................................................................................... ............................................. ............................................. ............................................. ............................................. ............................................. ............................................. ............................................. .............................................

11. Class 4..................................................................................................................... ......................................274 ............................................. ............................................. ............................................. ...................................3,557 ......................................274 ......................................274 ...................................4,030

12. Class 5..................................................................................................................... ............................3,472,947 ............................................. ......................................399 ..............................(274,458) ............................3,177,203 ............................3,472,947 ............................3,198,090 ............................3,314,172

13. Class 6..................................................................................................................... .................................33,218 ...............................293,563 ......................................753 .........................................(1) .................................29,967 .................................33,218 ...............................326,027 .................................33,099

14. Total Preferred Stock............................................................................................... ............................3,832,491 ...............................293,563 ...................................1,152 ..............................(269,015) ............................3,464,227 ............................3,832,491 ............................3,855,887 ............................3,605,386

15. Total Bonds and Preferred Stock............................................................................. .....................3,207,183,825 ........................858,507,905 ........................834,909,794 ...............................188,390 .....................3,150,692,667 .....................3,207,183,825 .....................3,230,970,326 .....................2,912,949,548

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1 $..........0;     NAIC 2 $..........0;     NAIC 3 $..........0;     NAIC 4 $..........0;     NAIC 5 $..........0;     NAIC 6 $..........0.



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

QSI03

  SCHEDULE DA - PART 1
  Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999. Totals...................................... ............................72,803,546 ................XXX....................... ...........................72,664,354 .............................4,269,233 .............................1,866,765

  SCHEDULE DA - VERIFICATION
  Short-Term Investments

1 2
Prior Year Ended

Year to Date December 31

1. Book/adjusted carrying value, December 31 of prior year....................................................................................................... ...............................93,399,489 .............................172,900,288

2. Cost of short-term investments acquired................................................................................................................................. ..........................1,669,327,249 ..........................1,967,976,137

3. Accrual of discount.................................................................................................................................................................. ....................................225,236 ......................................53,402

4. Unrealized valuation increase (decrease)............................................................................................................................... ........................................5,685 ......................................21,104

5. Total gain (loss) on disposals.................................................................................................................................................. ....................................130,105 ....................................225,149

6. Deduct consideration received on disposals........................................................................................................................... ..........................1,689,664,191 ..........................2,047,609,353

7. Deduct amortization of premium.............................................................................................................................................. ....................................557,976 ....................................167,238

8. Total foreign exchange change in book/adjusted carrying value............................................................................................. ................................................... ...................................................

9. Deduct current year's other than temporary impairment recognized....................................................................................... ......................................62,051 ...................................................

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)............................................................... ...............................72,803,546 ...............................93,399,489

11. Deduct total nonadmitted amounts.......................................................................................................................................... ................................................... ...................................................

12. Statement value at end of current period (Line 10 minus Line 11).......................................................................................... ...............................72,803,546 ...............................93,399,489



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

QSI04, QSI05

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

QSI06

  SCHEDULE E- VERIFICATION
  Cash Equivalents

1 2
Prior Year Ended

Year to Date December 31

1. Book/adjusted carrying value, December 31 of prior year..................................................................................... ..........................................................0 ..........................................99,167,719

2. Cost of cash equivalents acquired......................................................................................................................... ........................................593,857,957 .....................................2,139,608,190

3. Accrual of discount................................................................................................................................................. ...............................................732,688 ............................................3,748,178

4. Unrealized valuation increase (decrease).............................................................................................................. ............................................................. .............................................................

5. Total gain (loss) on disposals................................................................................................................................. ...................................................8,161 ...................................................1,734

6. Deduct consideration received on disposals.......................................................................................................... ........................................594,598,806 .....................................2,242,525,821

7. Deduct amortization of premium............................................................................................................................ ............................................................. .............................................................

8. Total foreign exchange change in book/ adjusted carrying value.......................................................................... ............................................................. .............................................................

9. Deduct current year's other than temporary impairment recognized...................................................................... ............................................................. .............................................................

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).............................................. ..........................................................0 ..........................................................0

11. Deduct total nonadmitted amounts......................................................................................................................... ............................................................. .............................................................

12. Statement value at end of current period (Line 10 minus Line 11)......................................................................... ..........................................................0 ..........................................................0



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q
E01

  SCHEDULE A - PART 2
  Showing all Real Estate ACQUIRED and Additions Made During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional

Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
TOWER SERVICE CENTER......................................................................... DETROIT..................................... MI........... ...12/31/1968 VARIOUS............................................................................................................. ....................145,228,456 ......................................... ......................73,625,720 ...........................157,624
METRO SERVICE CENTERS....................................................................... SOUTHFIELD.............................. MI........... ...12/31/1984 VARIOUS............................................................................................................. ....................102,494,865 ......................................... ......................43,636,769 ...........................896,712
LYON MEADOWS......................................................................................... NEW HUDSON............................ MI........... ...12/31/1988 VARIOUS............................................................................................................. ......................17,076,270 ......................................... ........................6,881,780 ...............................5,740
0199999.  Totals............................................................................................................................................................................................. ............................................................................................................................. ....................264,799,591 ......................................0 ....................124,144,269 ........................1,060,076
0399999.  Totals............................................................................................................................................................................................. ............................................................................................................................. ....................264,799,591 ......................................0 ....................124,144,269 ........................1,060,076

  SCHEDULE A - PART 3
  Showing all Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on "Sales Under Contract  "

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 11 12 13

Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,

Improvements Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and

Disposal in Encumbrances Year's Impairment Change in B./A.C.V. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Encumbrances Prior Year Depreciation Recognized Encumbrances (11 - 9 - 10) B./A.C.V. on Disposal During Year on Disposal on Disposal on Disposal Encumbrances Incurred

NONE



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q
E02

  SCHEDULE B - PART 2
  Showing all Mortgage Loans ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9
Actual Additional

2 3 Cost Investment Value of
Loan Date Rate of at Time Made After Land and

Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings

NONE

  SCHEDULE B - PART 3
  Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/

Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)

Loan Number City State Type Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

NONE



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q
E03

  SCHEDULE BA - PART 2
  Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Actual Additional Commitment

Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of

Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Any Other Class of Admitted Asset - Unaffiliated

HLM PARTNERS..................................................................... BOSTON................................ MA...... DIRECT.......................................................................... ............. 12/31/2005 .............. .......................200,000 .......................162,500 ..................................... ..................................... ...............2.3
BCBS VENTURE PARTNERS................................................. CHICAGO............................... IL........ DIRECT.......................................................................... ............. 08/31/2008 .............. .......................341,974 .......................465,583 ..................................... ..................................... ...............8.6
FEDERAL HOME LOAN BANK............................................... INDIANAPOLIS...................... IN........ DIRECT.......................................................................... ............. 08/05/2002 .............. ....................5,052,600 ..................12,442,400 ..................................... ..................................... ...............1.7

3799999.  Total - Any Other Class of Admitted Asset - Unaffiliated..................................................................................... ............................................................................................................................................ ....................5,594,574 ..................13,070,483 ..................................0 ..................................0 ....XXX..........
3999999.  Subtotal - Unaffiliated.......................................................................................................................................... ............................................................................................................................................ ....................5,594,574 ..................13,070,483 ..................................0 ..................................0 ....XXX..........
4199999.  Totals................................................................................................................................................................... ............................................................................................................................................ ....................5,594,574 ..................13,070,483 ..................................0 ..................................0 ....XXX..........

  SCHEDULE BA - PART 3
  Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14

Book/Adjusted Current Year's Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) Other Than Capitalized Total Foreign Carrying Value Foreign

Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally Disposal Encumbrances, Increase (Amortization)/ Impairment Interest B./A.C.V Change in Encumbrances Gain (Loss) Gain (Loss) Gain (Loss) Investment

Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration on Disposal on Disposal on Disposal Income

NONE



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q
E04

  SCHEDULE D - PART 3
  Show all Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation

CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Special Revenue and Special Assessment
3128MC HA 6 FGG13625................................................................................................................... ............. .......08/13/2009...... BANK OF AMERICA.................................................................................... ..................................... ................100,690,388 ..................96,095,807 .......................249,582 1.........................
31396U 3A 6 FHLMC  FHRR R008 FK............................................................................................. ............. .......09/14/2009...... BANK OF AMERICA.................................................................................... ..................................... ....................5,928,292 ....................6,018,570 ...........................2,358 1FE....................
3128MB XB 8 FGG POOL 13174....................................................................................................... ............. .......08/31/2009...... VARIOUS..................................................................................................... ..................................... ....................7,672,830 ....................7,407,771 .........................15,433 1FE....................
3199999. Total - Bonds - U.S. Special Revenue & Special Assessments.................................................................................... ............................................................................................................................................................. ................114,291,510 ................109,522,148 .......................267,373 ..........XXX..........
Bonds - Industrial and Miscellaneous
00081T AB 4 ACCO BRANDS CORP............................................................................................... ............. .......09/29/2009...... LOOMIS....................................................................................................... ..................................... .......................166,750 .......................195,000 ...........................1,859 5FE....................
00081T AC 2 ACCO BRANDS CORP............................................................................................... ............. .......09/22/2009...... VARIOUS..................................................................................................... ..................................... .......................296,406 .......................300,000 ..................................... 3FE....................
00130H BN 4 AES CORP.................................................................................................................. ............. .......07/09/2009...... BANK OF AMERICA.................................................................................... ..................................... .........................27,150 .........................30,000 ..............................287 3FE....................
00828B AC 9 AFFINIA GROUP INC.................................................................................................. ............. .......08/06/2009...... JPM.............................................................................................................. ..................................... .........................59,279 .........................60,000 ..................................... 4FE....................
00828D AC 5 AFFINION GROUP, INC.............................................................................................. ............. .......08/04/2009...... CS FIRST BOSTON.................................................................................... ..................................... .........................40,000 .........................40,000 ...........................1,260 4FE....................
018772 AL 7 ALLIANCE ONE INTL.................................................................................................. ............. .......07/08/2009...... STERNE AGEE & LEACH........................................................................... ..................................... .........................28,650 .........................30,000 ................................92 4FE....................
018772 AN 3 ALLIANCE ONE INTL.................................................................................................. ............. .......08/13/2009...... CS FIRST BOSTON.................................................................................... ..................................... .........................99,300 .......................100,000 ...........................1,500 4FE....................
019736 AA 5 ALLISON TRANSMISSION, INC................................................................................. ............. .......09/21/2009...... WAMCO....................................................................................................... ..................................... .......................106,975 .......................110,000 ...........................4,806 5FE....................
023771 R5 9 AMERICAN AIRLINES................................................................................................. ............. .......09/25/2009...... WAMCO....................................................................................................... ..................................... .........................79,493 .........................80,000 ..................................... 4FE....................
02378J BH 0 AMERICAN AIRLINES PT TRST................................................................................. ............. .......08/20/2009...... CITIGROUP................................................................................................. ..................................... .........................67,375 .........................70,000 ...........................2,200 2FE....................
026375 AL 9 AMERICAN GREETINGS............................................................................................ ............. .......09/25/2009...... WAMCO....................................................................................................... ..................................... .........................47,425 .........................50,000 ...........................1,205 4FE....................
026375 AN 5 AMERICAN GREETINGS............................................................................................ ............. .......07/01/2009...... PRESSRICH................................................................................................ ..................................... .........................10,538 .........................15,000 ..............................111 4FE....................
026874 BT 3 AMERICAN TNTL GROUP.......................................................................................... ............. .......08/07/2009...... VARIOUS..................................................................................................... ..................................... .......................145,200 .......................210,000 ...........................8,484 2FE....................
02687Q BC 1 AMERICAN TNTL GROUP.......................................................................................... ............. .......09/16/2009...... VARIOUS..................................................................................................... ..................................... .......................142,588 .......................200,000 ...........................4,639 1.........................
02687Q BW 7 AMERICAN TNTL GROUP.......................................................................................... ............. .......09/11/2009...... VARIOUS..................................................................................................... ..................................... .......................211,563 .......................315,000 ...........................5,406 1FE....................
02687Q DG 0 AMERICAN TNTL GROUP.......................................................................................... ............. .......09/21/2009...... VARIOUS..................................................................................................... ..................................... .......................799,222 ....................1,060,000 .........................11,003 1FE....................
032479 AC 1 ANADARKO FINANCE CO.......................................................................................... ............. .......09/17/2009...... JPM.............................................................................................................. ..................................... ....................6,120,645 ....................5,750,000 .......................152,016 2FE....................
032511 AX 5 ANADARKO PETROLEUM CORP.............................................................................. ............. .......09/16/2009...... BANK OF AMERICA.................................................................................... ..................................... ..................24,027,000 ..................23,000,000 .......................428,565 2FE....................
032511 BC 0 ANADARKO PETROLEUM CORP.............................................................................. ............. .......08/19/2009...... CITIGROUP GLOBAL.................................................................................. ..................................... ....................5,993,500 ....................5,000,000 .......................204,208 2FE....................
035229 CV 3 ANHEUSER-BUSCH COS INC................................................................................... ............. .......08/12/2009...... MESIROW FINANCIAL................................................................................ ..................................... ....................5,054,750 ....................5,000,000 .........................85,569 2FE....................
037933 AF 5 APRIA HEALTHCARE GROUP................................................................................... ............. .......08/10/2009...... BANK OF AMERICA.................................................................................... ..................................... .........................39,644 .........................40,000 ..................................... 4FE....................
039380 AA 8 ARCH COAL, INC........................................................................................................ ............. .......07/29/2009...... VARIOUS..................................................................................................... ..................................... .......................178,064 .......................180,000 ................................58 4FE....................
05462G AC 8 AXTEL SAB DE CV..................................................................................................... ............. .......09/17/2009...... LOOMIS....................................................................................................... ..................................... .......................125,000 .......................125,000 ..................................... 3FE....................
05518F 20 9 BAC CAPITAL TRUST VI............................................................................................ ............. .......07/29/2009...... VARIOUS..................................................................................................... ..................................... .........................78,800 .......................120,000 ...........................2,713 3FE....................
06985P AE 0 BASIC ENERGY SERVICES....................................................................................... ............. .......07/23/2009...... VARIOUS..................................................................................................... ..................................... .......................190,093 .......................200,000 ..................................... 3FE....................
07386H TY 7 BALTA 2005-5 1A1...................................................................................................... ............. .......09/01/2009...... LOOMIS....................................................................................................... ..................................... .......................149,231 .......................226,107 ................................31 1FE....................
081437 AG 0 BEMIS COMPANY INC............................................................................................... ............. .......08/06/2009...... BANK OF AMERICA.................................................................................... ..................................... ....................5,229,500 ....................5,000,000 .........................10,986 2FE....................
093679 AD 0 BLOCKBUSTER, INC.................................................................................................. ............. .......09/17/2009...... WAMCO....................................................................................................... ..................................... .......................206,800 .......................220,000 ..................................... 4FE....................
117043 AL 3 BRUNSWIG CORP...................................................................................................... ............. .......08/11/2009...... JPM.............................................................................................................. ..................................... .........................19,407 .........................20,000 ..................................... 4FE....................
12189T AY 0 BURLINGTON NORTH SANTA FE............................................................................. ............. .......08/26/2009...... VARIOUS..................................................................................................... ..................................... ....................7,425,193 ....................7,000,000 .......................131,833 2FE....................
12503J AA 3 CCL FINANCE LTD..................................................................................................... ............. .......08/04/2009...... J.P.MORGAN............................................................................................... ..................................... .......................398,040 .......................400,000 ..................................... 3FE....................
12543D AF 7 COMMUNITY HEALTH SYSTEMS............................................................................. ............. .......07/09/2009...... STERNE AGEE & LEACH........................................................................... ..................................... .........................97,875 .......................100,000 ...........................4,413 4FE....................
125896 BA 7 CMS ENERGY............................................................................................................. ............. .......08/04/2009...... CHASE SECURITIES INC........................................................................... ..................................... .......................135,031 .......................145,000 ..............................528 3FE....................
12621P AC 2 CRC HEALTH CORP................................................................................................... ............. .......08/06/2009...... SEAPORT GROUP...................................................................................... ..................................... .........................60,975 .........................90,000 ..............................269 5FE....................
126408 GQ 0 CSX CORP.................................................................................................................. ............. .......08/12/2009...... WALL STREET ACCESS............................................................................ ..................................... ..................11,398,300 ..................10,000,000 .........................32,778 2FE....................
126650 AV 2 CVS/CAREMARK........................................................................................................ ............. .......07/21/2009...... J.P.MORGAN............................................................................................... ..................................... ....................5,191,850 ....................5,000,000 .........................87,344 2FE....................
126650 BH 2 CVS/CAREMARK........................................................................................................ ............. .......08/27/2009...... VARIOUS..................................................................................................... ..................................... ..................10,490,780 ..................10,000,000 .......................112,604 2FE....................
126650 BN 9 CVS/CAREMARK........................................................................................................ ............. .......08/27/2009...... VARIOUS..................................................................................................... ..................................... ..................15,628,439 ..................14,000,000 .......................380,659 2FE....................
14043C AB 9 CAPITAL ONE CAPITAL V.......................................................................................... ............. .......07/29/2009...... JPM.............................................................................................................. ..................................... .......................158,154 .......................160,000 ..................................... 2FE....................
147448 AC 8 CASELLA WASTE SYSTEMS INC.............................................................................. ............. .......07/01/2009...... BANK OF AMERICA.................................................................................... ..................................... .........................29,164 .........................30,000 ..................................... 4FE....................
14987B AA 1 CC HOLDINGS GS...................................................................................................... ............. .......07/21/2009...... DEUTSCHE BANK SECURITIES................................................................ ..................................... .........................20,250 .........................20,000 ..............................362 3FE....................
165167 BE 6 CHESAPEAKE ENERGY CORP................................................................................. ............. .......07/10/2009...... STERNE AGEE & LEACH........................................................................... ..................................... .......................185,588 .......................210,000 ..................................... 3FE....................
171779 AB 7 CIENA, CORP.............................................................................................................. ............. .......09/15/2009...... LOOMIS....................................................................................................... ..................................... ...........................7,775 .........................10,000 ................................10 4FE....................
171779 AE 1 CIENA, CORP.............................................................................................................. ............. .......09/30/2009...... LOOMIS....................................................................................................... ..................................... .......................276,145 .......................405,000 ..............................984 4FE....................
171871 AH 9 CINCINNATI BELL....................................................................................................... ............. .......08/07/2009...... BANK OF AMERICA.................................................................................... ..................................... .......................516,275 .......................535,000 .........................18,413 3FE....................
186108 CF 1 CLEVELAND ELEC ILLUMINATE............................................................................... ............. .......09/15/2009...... J.P.MORGAN............................................................................................... ..................................... ....................5,200,850 ....................5,000,000 .......................132,208 2FE....................
20029P AG 4 COMCAST CABLE COMMUNICATIONS.................................................................... ............. .......09/14/2009...... CITIGROUP GLOBAL.................................................................................. ..................................... ....................6,230,850 ....................5,000,000 .......................167,639 2FE....................
20029P AL 3 COMCAST CABLE COMMUNICATION...................................................................... ............. .......09/21/2009...... WALL STREET ACCESS............................................................................ ..................................... ....................4,794,300 ....................4,500,000 .........................45,563 2FE....................
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20030N AD 3 COMCAST CABLE CORP........................................................................................... ............. .......09/17/2009...... VARIOUS..................................................................................................... ..................................... ..................13,819,481 ..................13,150,000 .........................12,792 2FE....................
20453E AC 3 COMPLETE PRODUCTION SERVICE....................................................................... ............. .......08/27/2009...... VARIOUS..................................................................................................... ..................................... .......................111,625 .......................130,000 ...........................1,769 4FE....................
20605P AA 9 CONCHO RESOURCES INC...................................................................................... ............. .......09/15/2009...... WAMCO....................................................................................................... ..................................... .........................78,862 .........................80,000 ..................................... 3FE....................
212015 AA 9 CONTINENTAL RESOURCES.................................................................................... ............. .......09/18/2009...... WAMCO....................................................................................................... ..................................... .........................49,580 .........................50,000 ..................................... 4FE....................
21986V AA 3 CORPORACION GEO................................................................................................. ............. .......09/18/2009...... LOOMIS....................................................................................................... ..................................... .......................343,292 .......................345,000 ..................................... 3FE....................
22026E AA 1 CORRAL FINANS AB.................................................................................................. ............. .......07/15/2009...... CAPITALIZED INTEREST........................................................................... ..................................... ...........................3,779 ...........................5,026 ..................................... 5*........................
224044 AY 3 COX COMMUNICATION............................................................................................. ............. .......09/17/2009...... BANK OF AMERICA.................................................................................... ..................................... ....................2,053,091 ....................1,939,000 .........................58,857 2FE....................
226566 AJ 6 CRICKET COMMUNICATIONS................................................................................... ............. .......08/06/2009...... VARIOUS..................................................................................................... ..................................... .........................78,950 .........................80,000 ...........................1,085 4FE....................
245217 AQ 7 DEL MONTE FOODS CO............................................................................................ ............. .......09/17/2009...... WAMCO....................................................................................................... ..................................... .......................142,494 .......................145,000 ..................................... 4FE....................
247361 ZC 5 DELTA AIR LINES....................................................................................................... ............. .......09/23/2009...... VARIOUS..................................................................................................... ..................................... .......................522,384 .......................530,000 ..................................... 3FE....................
247361 ZE 1 DELTA AIR LINES....................................................................................................... ............. .......09/23/2009...... WAMCO....................................................................................................... ..................................... .........................95,228 .......................100,000 ..................................... 4FE....................
247367 AU 9 DELTA AIR LINES....................................................................................................... ............. .......09/30/2009...... WAMCO....................................................................................................... ..................................... .......................285,025 .......................305,000 ..............................481 3FE....................
25156P AN 3 DEUTSCHE TELEKOM FIN........................................................................................ ............. .......07/23/2009...... BARCLAY CAPITAL.................................................................................... ..................................... ....................6,301,380 ....................6,000,000 .........................36,000 2FE....................
256605 AS 5 DOLE FOODS CO....................................................................................................... ............. .......09/18/2009...... STATE STREET.......................................................................................... ..................................... .........................98,035 .......................100,000 ..................................... 4FE....................
25746U BC 2 DOMINION RESOURCES, INC................................................................................... ............. .......09/03/2009...... BANK OF AMERICA.................................................................................... ..................................... ....................4,359,560 ....................4,000,000 .........................66,000 2FE....................
25746U BE 8 DOMINION RESOURCES, INC................................................................................... ............. .......09/14/2009...... VARIOUS..................................................................................................... ..................................... ..................19,060,690 ..................17,000,000 .......................268,089 2FE....................
26112T AA 4 QUAPAW DOWNSTREAM DEVELOPMENT............................................................. ............. .......09/21/2009...... VARIOUS..................................................................................................... ..................................... .........................46,075 .........................70,000 ...........................2,975 5FE....................
26441Y AS 6 DUKE REALTY CORP................................................................................................. ............. .......08/06/2009...... WELLS FARGO SECURITIES.................................................................... ..................................... .......................343,078 .......................345,000 ..................................... 2FE....................
26875P AA 9 EOG RESOURCES, INC............................................................................................. ............. .......09/02/2009...... BANK OF AMERICA.................................................................................... ..................................... ..................11,073,700 ..................10,000,000 .......................282,326 1FE....................
277461 8Z 5 EASTMAN KODAK CO................................................................................................ ............. .......09/18/2009...... WAMCO....................................................................................................... ..................................... .........................40,000 .........................40,000 ..................................... 1FE....................
28140J AC 4 EDUCATION MANAGEMENT LLC............................................................................. ............. .......09/10/2009...... WAMCO....................................................................................................... ..................................... ...........................5,138 ...........................5,000 ..............................126 5FE....................
283831 AE 5 EL POLLO LOCO, INC................................................................................................ ............. .......09/25/2009...... VARIOUS..................................................................................................... ..................................... .......................103,325 .......................120,000 ...........................3,401 5FE....................
284138 AJ 3 ELAN CORP PLC........................................................................................................ ............. .......09/29/2009...... WAMCO....................................................................................................... ..................................... .......................108,581 .......................110,000 ..................................... 4FE....................
292505 AF 1 ENCANA CORP........................................................................................................... ............. .......08/05/2009...... VARIOUS..................................................................................................... ..................................... ..................10,563,850 ..................10,000,000 .......................104,889 1FE....................
292680 AC 9 ENERGY FUTURE HOLDINGS.................................................................................. ............. .......09/02/2009...... WAMCO....................................................................................................... ..................................... .......................176,800 .......................260,000 ...........................9,975 4FE....................
29273R AB 5 ENERGY TRANSFER PARTNERS      CORPORATE................................................ ............. .......07/28/2009...... DEUTSCHE BANK SECURITIES................................................................ ..................................... ..................10,555,450 ..................10,000,000 .......................296,674 2FE....................
29379V AC 7 ENTERPRISE PRODUCTS OPERATIONS................................................................ ............. .......08/25/2009...... BANK OF AMERICA.................................................................................... ..................................... ....................5,456,500 ....................5,000,000 .........................25,278 2FE....................
30250B AC 3 FMG FINANCE PTY LTD............................................................................................ ............. .......07/15/2009...... VARIOUS..................................................................................................... ..................................... .......................147,950 .......................150,000 ...........................6,077 4FE....................
305560 AL 8 FAIRPOINT COMMUNICATIONS............................................................................... ............. .......07/24/2009...... CORPORATE ACTIONS............................................................................. ..................................... ....................1,086,070 ....................1,595,822 ..................................... 5FE....................
31430Q AZ 0 FELCOR LODGING TRUST INC................................................................................. ............. .......09/17/2009...... VARIOUS..................................................................................................... ..................................... .......................121,009 .......................135,000 ..................................... 4FE....................
345397 TY 9 FORD MOTOR CREDIT COMPANY........................................................................... ............. .......08/18/2009...... LOOMIS....................................................................................................... ..................................... .......................214,475 .......................230,000 ...........................5,373 5FE....................
345397 VC 4 FORD MOTOR CREDIT.............................................................................................. ............. .......09/30/2009...... LOOMIS....................................................................................................... ..................................... .......................651,000 .......................700,000 .........................17,111 5FE....................
345397 VK 6 FORD MOTOR CREDIT COMPANY........................................................................... ............. .......09/10/2009...... VARIOUS..................................................................................................... ..................................... .......................753,799 .......................810,000 ...........................2,478 5FE....................
35638P AA 8 FREEDOM GROUP..................................................................................................... ............. .......07/15/2009...... BANK OF AMERICA.................................................................................... ..................................... ...........................6,848 ...........................7,000 ..................................... 4FE....................
35906A AB 4 FRONTIER COMMUNICATIONS................................................................................ ............. .......09/17/2009...... WAMCO....................................................................................................... ..................................... .........................98,441 .......................100,000 ..................................... 3FE....................
36962G 3Q 5 GENERAL ELECTRIC CAPITAL CORP...................................................................... ............. .......09/16/2009...... LOOP CAITAL............................................................................................. ..................................... ....................4,161,394 ....................4,189,000 ...........................5,320 1FE....................
36962G W5 9 GENERAL ELECTRIC CAPITAL CORP...................................................................... ............. .......09/17/2009...... BANK OF AMERICA.................................................................................... ..................................... ....................8,461,200 ....................8,000,000 .......................176,000 1FE....................
37250W AA 6 GEOEYE INC............................................................................................................... ............. .......09/23/2009...... WAMCO....................................................................................................... ..................................... .........................82,673 .........................85,000 ..................................... 4FE....................
37932J AB 9 GLOBAL CROSSING LTD........................................................................................... ............. .......09/11/2009...... VARIOUS..................................................................................................... ..................................... .......................812,935 .......................830,000 ..................................... 4FE....................
404119 BG 3 HCA INC...................................................................................................................... ............. .......07/29/2009...... JPM.............................................................................................................. ..................................... .......................260,373 .......................265,000 ..................................... 3FE....................
413622 AA 9 HARRAHS OPERATING ESCROW............................................................................ ............. .......07/09/2009...... PRESSRICH................................................................................................ ..................................... .........................28,425 .........................30,000 ..............................319 5FE....................
413627 BK 5 HARRAHS OPERATING CO INC................................................................................ ............. .......09/08/2009...... WAMCO....................................................................................................... ..................................... .......................830,000 .......................830,000 ..................................... 4FE....................
42809H AB 3 HESS CORP................................................................................................................ ............. .......08/05/2009...... STATE STREET.......................................................................................... ..................................... ....................5,966,250 ....................5,000,000 .......................211,024 2FE....................
436440 AA 9 HOLOGIC, INC............................................................................................................ ............. .......07/06/2009...... J.P.MORGAN............................................................................................... ..................................... .........................24,938 .........................35,000 ................................47 3FE....................
437076 AP 7 HOME DEPOT, INC..................................................................................................... ............. .......09/03/2009...... VARIOUS..................................................................................................... ..................................... ..................15,435,840 ..................15,000,000 .......................312,750 2FE....................
44107T AE 6 HOST HOTELS & RESORTS...................................................................................... ............. .......07/14/2009...... DEUTSCHE BANK SECURITIES................................................................ ..................................... .........................92,375 .......................110,000 ..............................424 3FE....................
448055 AE 3 HUSKEY ENERGY, INC.............................................................................................. ............. .......08/05/2009...... WALL STREET ACCESS............................................................................ ..................................... ....................4,995,239 ....................4,658,000 .........................67,942 2FE....................
45974V A2 4 INTERNATIONAL LEASE FINANCE CORP............................................................... ............. .......09/16/2009...... WAMCO....................................................................................................... ..................................... .........................27,900 .........................30,000 ..............................460 2FE....................
466313 AE 3 JABIL CIRCUIT INC..................................................................................................... ............. .......07/31/2009...... CHASE SECURITIES INC........................................................................... ..................................... .......................331,693 .......................345,000 ..................................... 3FE....................
485161 AE 3 KANSAS CITY SOUTHERN........................................................................................ ............. .......07/10/2009...... J.P.MORGAN............................................................................................... ..................................... .......................102,000 .......................100,000 ...........................3,646 4FE....................
494550 AY 2 KINDER MORGAN ENER PART................................................................................. ............. .......09/02/2009...... JPM.............................................................................................................. ..................................... ..................10,546,300 ..................10,000,000 .........................38,014 2FE....................
494550 BA 3 KINDER MORGAN ENER PART................................................................................. ............. .......07/28/2009...... J.P.MORGAN............................................................................................... ..................................... ....................5,260,300 ....................5,000,000 .........................60,156 2FE....................
494550 BB 1 KINDER MORGAN, INC.............................................................................................. ............. .......08/19/2009...... CITIGROUP GLOBAL.................................................................................. ..................................... ....................5,478,100 ....................5,000,000 ...........................8,563 2FE....................
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50075N AU 8 KRAFT FOODS INC.................................................................................................... ............. .......08/05/2009...... BANK OF AMERICA.................................................................................... ..................................... ..................10,844,050 ..................10,000,000 .........................15,313 2FE....................
501044 CG 4 KROGER CO............................................................................................................... ............. .......09/29/2009...... J.P.MORGAN............................................................................................... ..................................... ....................5,592,100 ....................5,000,000 .........................41,778 2FE....................
501044 CH 2 KROGER CO............................................................................................................... ............. .......08/24/2009...... VARIOUS..................................................................................................... ..................................... ..................16,212,220 ..................15,295,000 .........................41,867 2FE....................
52520N BP 5 LMT 2006-6 5A1.......................................................................................................... ............. .......09/30/2009...... LOOMIS....................................................................................................... ..................................... .......................349,929 .......................479,354 ................................30 2FE....................
527288 AH 7 LEUCADIA NATIONAL CORP..................................................................................... ............. .......09/30/2009...... WAMCO....................................................................................................... ..................................... .......................151,500 .......................150,000 ...........................1,615 4FE....................
52729N BF 6 LEVEL 3 COMMUNICATIONS.................................................................................... ............. .......07/07/2009...... CREDIT SUISSE CORP.............................................................................. ..................................... .......................153,900 .......................190,000 ..............................693 5FE....................
549463 AH 0 LUCENT TECHNOLOGIES......................................................................................... ............. .......07/29/2009...... VARIOUS..................................................................................................... ..................................... .......................629,638 .......................840,000 ...........................2,717 4FE....................
565849 AD 8 MARATHON OIL CORP.............................................................................................. ............. .......09/16/2009...... CITIGROUP................................................................................................. ..................................... ....................5,230,350 ....................5,000,000 .......................141,667 2FE....................
574599 AY 2 MASCO CORP............................................................................................................ ............. .......08/26/2009...... LOOMIS....................................................................................................... ..................................... .........................15,113 .........................20,000 ................................34 3FE....................
574599 BD 7 MASCO CORP............................................................................................................ ............. .......08/11/2009...... PERSHING.................................................................................................. ..................................... ...........................4,488 ...........................5,000 ..............................111 3FE....................
594087 AJ 7 MICHAELS STORES, INC........................................................................................... ............. .......07/27/2009...... VARIOUS..................................................................................................... ..................................... .........................72,025 .........................80,000 ...........................1,953 5FE....................
61756X AG 0 MSM 2007-15AR 2A1.................................................................................................. ............. .......09/04/2009...... LOOMIS....................................................................................................... ..................................... .......................265,483 .......................442,472 ..............................681 6FE....................
620076 AK 5 MOTOROLA, INC........................................................................................................ ............. .......08/31/2009...... VARIOUS..................................................................................................... ..................................... .......................250,950 .......................330,000 ...........................5,059 2FE....................
620076 AP 4 MOTOROLA INC......................................................................................................... ............. .......07/16/2009...... VARIOUS..................................................................................................... ..................................... .......................154,905 .......................225,000 ...........................2,582 2FE....................
620076 AZ 2 MOTOROLA INC......................................................................................................... ............. .......08/14/2009...... LOOMIS....................................................................................................... ..................................... .........................63,963 .........................70,000 ...........................1,097 2FE....................
629377 AU 6 NRG ENERGY............................................................................................................. ............. .......09/22/2009...... VARIOUS..................................................................................................... ..................................... .......................523,250 .......................530,000 ...........................6,594 4FE....................
629377 BG 6 NRG ENERGY INC...................................................................................................... ............. .......07/16/2009...... VARIOUS..................................................................................................... ..................................... .......................128,450 .......................130,000 ...........................1,129 4FE....................
640204 AB 9 NEIMAN MARCUS GROUP........................................................................................ ............. .......09/16/2009...... VARIOUS..................................................................................................... ..................................... .......................460,150 .......................580,000 ...........................7,778 4FE....................
640204 AG 8 NEIMAN MARCUS GROUP........................................................................................ ............. .......08/18/2009...... CAPITALIZED INTEREST........................................................................... ..................................... ...........................2,712 .........................13,483 ..................................... 5FE....................
651715 AB 0 NEWPAGE CORP....................................................................................................... ............. .......09/15/2009...... CORPORATE ACTIONS............................................................................. ..................................... ...........................5,858 .......................325,000 ..................................... 6FE....................
651715 AD 6 NEWPAGE CORP....................................................................................................... ............. .......07/01/2009...... WACHOVIA................................................................................................. ..................................... .........................20,953 .........................45,000 ..............................825 6FE....................
651715 AJ 3 NEWPAGE CORP....................................................................................................... ............. .......09/17/2009...... WAMCO....................................................................................................... ..................................... .......................249,089 .......................265,000 ..................................... 5FE....................
651716 AB 8 NEWPAGE CORP....................................................................................................... ............. .......07/10/2009...... CS FIRST BOSTON.................................................................................... ..................................... .........................13,163 .......................130,000 ..................................... 5.........................
65684R AA 4 NORTH AMER ENERGY PARTNERS........................................................................ ............. .......09/22/2009...... WAMCO....................................................................................................... ..................................... .........................78,191 .........................80,000 ..................................... 3FE....................
666807 AT 9 NORTHROP GRUMMAN CORP................................................................................. ............. .......09/17/2009...... WALL STREET ACCESS............................................................................ ..................................... ....................1,468,235 ....................1,365,000 ...........................9,996 2FE....................
67000X AD 8 NOVELIS, INC............................................................................................................. ............. .......09/30/2009...... VARIOUS..................................................................................................... ..................................... .........................93,939 .........................95,000 ..............................173 4FE....................
67021B AA 7 NII CAPITAL CORP..................................................................................................... ............. .......08/13/2009...... LOOMIS....................................................................................................... ..................................... ....................1,429,371 ....................1,465,000 ..................................... 4FE....................
68233J AD 6 ONCOR ELECTRIC DELIVERY.................................................................................. ............. .......07/24/2009...... BARCLAY CAPITAL.................................................................................... ..................................... ....................7,794,010 ....................7,000,000 .......................195,689 2FE....................
68383K AB 5 OPTI CANADA, INC.................................................................................................... ............. .......08/25/2009...... VARIOUS..................................................................................................... ..................................... .........................45,925 .........................70,000 ...........................1,157 5FE....................
691497 AE 1 OXFORD INDUSTRIES INC........................................................................................ ............. .......07/08/2009...... WACHOVIA................................................................................................. ..................................... .........................60,600 .........................60,000 ..............................246 4FE....................
69320D AA 7 PC FINANCIAL PARTNERSHIP.................................................................................. ............. .......07/28/2009...... J.P.MORGAN............................................................................................... ..................................... ....................5,104,600 ....................5,000,000 .........................52,778 2FE....................
693304 AN 7 PECO ENERGY........................................................................................................... ............. .......07/23/2009...... LOOP CAITAL............................................................................................. ..................................... ....................5,273,650 ....................5,000,000 .........................84,722 1FE....................
693309 AA 4 PE PAPER ESCROW GMBH...................................................................................... ............. .......07/24/2009...... JPM.............................................................................................................. ..................................... .........................95,095 .......................100,000 ..................................... 3FE....................
707132 AK 2 PENINSULA GAMING LLC......................................................................................... ............. .......07/28/2009...... JEFFRIES.................................................................................................... ..................................... .........................38,958 .........................40,000 ..................................... 4FE....................
707569 AM 1 PENN NATIONAL GAMING, INC................................................................................ ............. .......08/10/2009...... DEUTSCHE BANK SECURITIES................................................................ ..................................... .........................60,000 .........................60,000 ..................................... 4FE....................
707882 AA 4 PENN VIRGINIA CORP............................................................................................... ............. .......07/09/2009...... VARIOUS..................................................................................................... ..................................... .......................151,756 .......................185,000 ...........................1,278 4.........................
723456 AH 2 PINNACLE ENTERTAINMENT................................................................................... ............. .......07/28/2009...... VARIOUS..................................................................................................... ..................................... .......................226,865 .......................230,000 ..................................... 3FE....................
726505 AH 3 PLAINS EXPLORATION & PRO................................................................................. ............. .......09/09/2009...... WAMCO....................................................................................................... ..................................... .........................73,757 .........................75,000 ................................11 4FE....................
74439H AD 0 PSYCHIATRIC SOLUTIONS....................................................................................... ............. .......07/21/2009...... VARIOUS..................................................................................................... ..................................... .......................316,850 .......................340,000 ...........................2,523 4FE....................
74837R AF 1 QUICKSILVER RESOURCES, INC............................................................................. ............. .......08/11/2009...... STERNE AGEE & LEACH........................................................................... ..................................... .......................199,125 .......................180,000 ...........................2,879 4FE....................
749121 BZ 1 QWEST COMMUNICATIONS..................................................................................... ............. .......09/14/2009...... WAMCO....................................................................................................... ..................................... .........................14,737 .........................15,000 ..................................... 4FE....................
749239 AD 1 RAMP 2006-RZ5 A2.................................................................................................... ............. .......08/18/2009...... VARIOUS..................................................................................................... ..................................... .......................880,000 ....................1,500,000 ..............................323 1FE....................
74923P AB 9 RAMP 2007 - RZ1 A2.................................................................................................. ............. .......09/01/2009...... LOOMIS....................................................................................................... ..................................... .......................318,750 .......................625,000 ................................74 3FE....................
750753 AB 1 RAILAMERICA, INC.................................................................................................... ............. .......07/08/2009...... CREDIT RESEARCH................................................................................... ..................................... .......................155,600 .......................160,000 ..............................822 4FE....................
758753 AC 1 REGAL CINEMAS CORP............................................................................................ ............. .......07/09/2009...... CS FIRST BOSTON.................................................................................... ..................................... .........................78,049 .........................80,000 ..................................... 4FE....................
76010R AC 2 RENTAL SERVICE CORP........................................................................................... ............. .......09/09/2009...... LOOMIS....................................................................................................... ..................................... .......................480,150 .......................530,000 .........................12,759 5FE....................
780641 AG 1 KONNKLIJKE KPN NV................................................................................................ ............. .......09/22/2009...... BANK OF AMERICA.................................................................................... ..................................... ....................9,584,010 ....................9,000,000 .......................348,000 2FE....................
78108A AA 2 RSC EQUIPMENT RENTAL, INC................................................................................ ............. .......08/05/2009...... DEUTSCHE BANK SECURITIES................................................................ ..................................... .........................37,013 .........................35,000 ..............................379 4FE....................
78401F AB 3 SBA TELECOMMUNICATIONS.................................................................................. ............. .......07/21/2009...... BARCLAY CAPITAL.................................................................................... ..................................... .........................44,618 .........................45,000 ..................................... 3FE....................
786514 BC 2 SAFEWAY, INC........................................................................................................... ............. .......09/17/2009...... BANK OF AMERICA.................................................................................... ..................................... ....................4,645,068 ....................4,363,000 .........................16,543 2FE....................
832248 AS 7 SMITHFIELD FOODS.................................................................................................. ............. .......08/07/2009...... JPM.............................................................................................................. ..................................... .......................156,000 .......................150,000 ...........................1,750 4FE....................
834260 AB 7 SOLO CUP COMPANY............................................................................................... ............. .......09/09/2009...... LOOMIS....................................................................................................... ..................................... .......................175,475 .......................195,000 ..............................542 5FE....................
83427B AA 4 SOLO CUP COMPANY............................................................................................... ............. .......07/22/2009...... VARIOUS..................................................................................................... ..................................... .......................145,475 .......................140,000 ..............................863 4FE....................
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852060 AT 9 SPRINT CAPITAL........................................................................................................ ............. .......09/10/2009...... VARIOUS..................................................................................................... ..................................... .......................447,425 .......................515,000 .........................15,167 3FE....................
87264M AB 5 TRW AUTOMOTIVE.................................................................................................... ............. .......08/14/2009...... LOOMIS....................................................................................................... ..................................... .......................347,500 .......................400,000 .........................12,345 5FE....................
87927V AN 8 TELECOM ITALIA CAPITAL........................................................................................ ............. .......09/21/2009...... VARIOUS..................................................................................................... ..................................... ..................12,366,200 ..................12,000,000 .......................278,958 2FE....................
880349 AD 7 TENNECO INC............................................................................................................ ............. .......09/01/2009...... LOOMIS....................................................................................................... ..................................... .......................147,663 .......................145,000 ...........................1,866 4FE....................
882330 AF 0 TXU ENERGY CO....................................................................................................... ............. .......09/08/2009...... VARIOUS..................................................................................................... ..................................... .......................459,800 .......................620,000 .........................17,052 5FE....................
882330 AG 8 TEXA COMP ELEC HOLD LLC................................................................................... ............. .......08/04/2009...... VARIOUS..................................................................................................... ..................................... .........................62,425 .........................80,000 ...........................2,187 5FE....................
88319Q G5 6 TEXTRON FINANCIAL CORP..................................................................................... ............. .......08/11/2009...... UBS SECURITIES....................................................................................... ..................................... .......................143,225 .......................170,000 ...........................4,332 3FE....................
88319Q M5 9 TEXTRON FINANCIAL CORP..................................................................................... ............. .......08/19/2009...... VARIOUS..................................................................................................... ..................................... .......................558,994 .......................625,000 .........................10,149 3FE....................
883203 BP 5 TEXTRON, INC............................................................................................................ ............. .......09/14/2009...... LOOMIS....................................................................................................... ..................................... .......................349,584 .......................350,000 ..................................... 2FE....................
883203 BQ 3 TEXTRON, INC............................................................................................................ ............. .......09/14/2009...... LOOMIS....................................................................................................... ..................................... .......................199,498 .......................200,000 ..................................... 2FE....................
89236L AA 0 TOYS R US.................................................................................................................. ............. .......07/01/2009...... BANK OF AMERICA.................................................................................... ..................................... ....................1,173,658 ....................1,205,000 ..................................... 4FE....................
893647 AL 1 TRANSDIGM INC........................................................................................................ ............. .......09/30/2009...... WAMCO....................................................................................................... ..................................... .......................242,813 .......................250,000 ..................................... 4FE....................
896522 AF 6 TRINITY INDUSTRIES INC......................................................................................... ............. .......09/30/2009...... LOOMIS....................................................................................................... ..................................... .........................88,719 .......................120,000 ...........................1,462 3FE....................
903293 AV 0 USG CORP.................................................................................................................. ............. .......07/30/2009...... JPM.............................................................................................................. ..................................... .........................34,330 .........................35,000 ..................................... 3FE....................
907818 CZ 9 UNION PACIFIC CO.................................................................................................... ............. .......09/15/2009...... VARIOUS..................................................................................................... ..................................... ..................10,513,940 ..................10,000,000 .......................153,174 2FE....................
907818 DA 3 UNION PACIFIC CO.................................................................................................... ............. .......08/25/2009...... J.P.MORGAN............................................................................................... ..................................... ....................5,317,850 ....................5,000,000 .........................10,292 2FE....................
907818 DB 1 UNION PACIFIC CO.................................................................................................... ............. .......09/16/2009...... VARIOUS..................................................................................................... ..................................... ..................14,319,880 ..................12,000,000 .........................55,563 2FE....................
91324P AW 2 UNITEDHEALTH GROUP INC.................................................................................... ............. .......08/24/2009...... VARIOUS..................................................................................................... ..................................... ....................8,167,100 ....................8,000,000 .........................96,000 1FE....................
914906 AF 9 UNIVISION COMM INC............................................................................................... ............. .......07/21/2009...... JPM.............................................................................................................. ..................................... .........................10,338 .........................10,000 ................................50 4FE....................
92532B AA 7 VERSO PAPER HOLDINGS....................................................................................... ............. .......07/16/2009...... CS FIRST BOSTON.................................................................................... ..................................... .......................134,625 .......................150,000 ...........................1,917 4FE....................
925524 BB 5 VIACOM, INC............................................................................................................... ............. .......08/25/2009...... CITIGROUP................................................................................................. ..................................... ....................5,382,150 ....................5,000,000 .......................102,431 2FE....................
92769V AA 7 VIRGIN MEDIA FINANCE........................................................................................... ............. .......07/16/2009...... GOLDMAN SACHS AND COMPANY.......................................................... ..................................... .........................49,331 .........................50,000 ..............................633 4FE....................
94973V AM 9 WELLPOINT, INC........................................................................................................ ............. .......08/21/2009...... BARCLAY CAPITAL.................................................................................... ..................................... ..................15,445,500 ..................15,000,000 .......................173,802 2FE....................
97314X AE 4 WIND ACQUISITION FINANCE.................................................................................. ............. .......07/01/2009...... DEUTSCHE BANK SECURITIES................................................................ ..................................... .......................180,360 .......................185,000 ..................................... 4FE....................
98385X AL 0 XTO ENERGY, INC..................................................................................................... ............. .......08/27/2009...... VARIOUS..................................................................................................... ..................................... ..................10,775,632 ..................10,000,000 .......................162,257 2FE....................
ED2028 83 2 MEXICAN BONOS MXN.............................................................................................. F........... .......09/29/2009...... LOOMIS....................................................................................................... ..................................... ....................1,506,322 .......................207,500 .........................33,305 1FE....................
3899999. Total - Bonds - Industrial & Miscellaneous.................................................................................................................... ............................................................................................................................................................. ................438,884,635 ................414,140,764 ....................6,268,998 ..........XXX..........
8399997. Total - Bonds - Part 3.................................................................................................................................................... ............................................................................................................................................................. ................553,176,145 ................523,662,912 ....................6,536,371 ..........XXX..........
8399999. Total - Bonds................................................................................................................................................................. ............................................................................................................................................................. ................553,176,145 ................523,662,912 ....................6,536,371 ..........XXX..........
Preferred Stocks - Industrial and Miscellaneous
74038A 20 7 PREFERRED BLOCKER, INC.................................................................................... ............. .......07/01/2009...... CORPORATE ACTIONS............................................................................. .......................724.000 .......................293,563 ..................................... ..................................... P6U....................

8499999. Total - Preferred Stocks - Industrial & Miscellaneous.................................................................................................... ............................................................................................................................................................. .......................293,563 ............XXX.................. ..................................0 ..........XXX..........
8999997. Total - Preferred Stocks - Part 3.................................................................................................................................... ............................................................................................................................................................. .......................293,563 ............XXX.................. ..................................0 ..........XXX..........
8999999. Total - Preferred Stocks................................................................................................................................................. ............................................................................................................................................................. .......................293,563 ............XXX.................. ..................................0 ..........XXX..........
Common Stocks - Industrial and Miscellaneous
001055 10 2 AFLAC INC.................................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................5,272.000 .......................217,381 ............XXX.................. ..................................... L.........................
00130H 10 5 AES CORP.................................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................3,534.000 .........................52,886 ............XXX.................. ..................................... L.........................
00206R 10 2 AT&T, INC.................................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................8,634.000 .......................217,052 ............XXX.................. ..................................... L.........................
002896 20 7 ABERCROMBIE & FITCH CO..................................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... .......................703.000 .........................23,241 ............XXX.................. ..................................... L.........................
00751Y 10 6 ADVANCE AUTO PARTS, INC................................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... .......................280.000 .........................12,335 ............XXX.................. ..................................... L.........................
007865 10 8 AEROPOSTALE.......................................................................................................... ............. .......08/26/2009...... VARIOUS..................................................................................................... ..................16,385.000 .......................664,498 ............XXX.................. ..................................... L.........................
00817Y 10 8 AETNA INC.................................................................................................................. ............. .......07/28/2009...... VARIOUS..................................................................................................... ..................10,799.000 .......................276,329 ............XXX.................. ..................................... L.........................
008190 10 0 AFFILIATED COMPUTER........................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................713.000 .........................33,297 ............XXX.................. ..................................... L.........................
008252 10 8 AFFILIATED MANAGERS GROUP............................................................................. ............. .......09/23/2009...... VARIOUS..................................................................................................... ..................21,400.000 ....................1,288,421 ............XXX.................. ..................................... L.........................
01741R 10 2 ALLEGHENY TECHNOLOGIES.................................................................................. ............. .......07/28/2009...... VARIOUS..................................................................................................... ....................9,636.000 .......................291,880 ............XXX.................. ..................................... L.........................
018804 10 4 ALLIANT TECH SYSTEMS......................................................................................... ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................169.000 .........................13,416 ............XXX.................. ..................................... L.........................
02076X 10 2 ALPLHA NATURAL RESOURCES.............................................................................. ............. .......07/08/2009...... JEFFRIES.................................................................................................... .......................100.000 ...........................2,255 ............XXX.................. ..................................... L.........................
025932 10 4 AMERICAN FINANCIAL GROUP INC......................................................................... ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................688.000 .........................16,088 ............XXX.................. ..................................... L.........................
029263 10 0 AMERICAN REPROGRAPHICS CO........................................................................... ............. .......09/30/2009...... SNYDER CAPITAL...................................................................................... ..................75,900.000 .......................651,025 ............XXX.................. ..................................... L.........................
03073E 10 5 AMERISOURCEBERGEN CORP................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................8,162.000 .......................169,657 ............XXX.................. ..................................... L.........................
032511 10 7 ANADARKO PETROLEUM CORP.............................................................................. ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................1,536.000 .........................84,466 ............XXX.................. ..................................... L.........................
036115 10 3 ANN TAYLOR STORES.............................................................................................. ............. .......09/10/2009...... SNYDER CAPITAL...................................................................................... ..................29,600.000 .......................428,084 ............XXX.................. ..................................... L.........................
037389 10 3 AON CORP.................................................................................................................. ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................2,615.000 .......................108,500 ............XXX.................. ..................................... L.........................
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037411 10 5 APACHE CORP........................................................................................................... ............. .......09/22/2009...... VARIOUS..................................................................................................... ....................4,212.000 .......................339,449 ............XXX.................. ..................................... L.........................
037604 10 5 APOLLO GROUP INC-CL A........................................................................................ ............. .......09/08/2009...... NY LIFE....................................................................................................... .......................495.000 .........................32,236 ............XXX.................. ..................................... L.........................
037833 10 0 APPLE COMPUTER.................................................................................................... ............. .......09/22/2009...... VARIOUS..................................................................................................... ....................4,276.000 .......................706,970 ............XXX.................. ..................................... L.........................
038222 10 5 APPLIED MATERIALS................................................................................................ ............. .......07/15/2009...... MUNDER..................................................................................................... ..................98,600.000 ....................1,196,925 ............XXX.................. ..................................... L.........................
039483 10 2 ARCHER DANIELS MIDLAND CO.............................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................737.000 .........................20,679 ............XXX.................. ..................................... L.........................
042735 10 0 ARROW ELECTRS INC.............................................................................................. ............. .......07/14/2009...... NY LIFE....................................................................................................... .........................61.000 ...........................1,252 ............XXX.................. ..................................... L.........................
044209 10 4 ASHLAND, INC............................................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,423.000 .........................47,299 ............XXX.................. ..................................... L.........................
050095 10 8 ATWOOD OCEANICS, INC......................................................................................... ............. .......07/10/2009...... ATLANTA LIFE............................................................................................ ..................23,605.000 .......................554,012 ............XXX.................. ..................................... L.........................
053807 10 3 AVNET INC.................................................................................................................. ............. .......08/25/2009...... NY LIFE....................................................................................................... .......................736.000 .........................18,760 ............XXX.................. ..................................... L.........................
060505 10 4 BANK AMER CORP.................................................................................................... ............. .......09/24/2009...... VARIOUS..................................................................................................... ..................66,551.000 ....................1,068,967 ............XXX.................. ..................................... L.........................
062540 10 9 BANK HAWAII CORP.................................................................................................. ............. .......07/14/2009...... NY LIFE....................................................................................................... .......................225.000 ...........................7,767 ............XXX.................. ..................................... L.........................
064058 10 0 BANK OF NEW YORK MELLON................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................941.000 .........................27,174 ............XXX.................. ..................................... L.........................
071813 10 9 BAXTER INTERNATIONAL......................................................................................... ............. .......09/22/2009...... PIEDMONT INVESTMENT ADVISORS...................................................... ....................6,110.000 .......................355,581 ............XXX.................. ..................................... L.........................
075811 10 9 BECKMAN COULTER, INC......................................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... .......................323.000 .........................18,183 ............XXX.................. ..................................... L.........................
089302 10 3 BIG LOTS INC............................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................2,458.000 .........................59,332 ............XXX.................. ..................................... L.........................
09062X 10 3 BIOGEN IDEC INC...................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................993.000 .........................49,292 ............XXX.................. ..................................... L.........................
093671 10 5 H & R BLOCK INC....................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................9,708.000 .......................166,378 ............XXX.................. ..................................... L.........................
099724 10 6 BORG WARNER INC.................................................................................................. ............. .......09/21/2009...... MUNDER..................................................................................................... ..................30,200.000 .......................953,747 ............XXX.................. ..................................... L.........................
109641 10 0 BRINKER INTERNATIONAL....................................................................................... ............. .......07/14/2009...... NY LIFE....................................................................................................... .......................479.000 ...........................7,786 ............XXX.................. ..................................... L.........................
125137 10 9 CEC ENTERTAINMENT.............................................................................................. ............. .......08/11/2009...... SNYDER CAPITAL...................................................................................... ....................3,200.000 .........................88,956 ............XXX.................. ..................................... L.........................
125269 10 0 CF INDUSTRIES HOLDINGS, INC............................................................................. ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................552.000 .........................40,701 ............XXX.................. ..................................... L.........................
125509 10 9 CIGNA CORP.............................................................................................................. ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................2,939.000 .........................84,463 ............XXX.................. ..................................... L.........................
126650 10 0 CVS/CAREMARK........................................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... .........................84.000 ...........................3,072 ............XXX.................. ..................................... L.........................
12673P 10 5 CA INC......................................................................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................9,357.000 .......................193,116 ............XXX.................. ..................................... L.........................
134429 10 9 CAMPBELL SOUP CO................................................................................................ ............. .......07/14/2009...... NY LIFE....................................................................................................... .........................43.000 ...........................1,260 ............XXX.................. ..................................... L.........................
14170T 10 1 CAREFUSION CORP.................................................................................................. ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................1,050.000 .........................19,313 ............XXX.................. ..................................... L.........................
142339 10 0 CARLISLE COS INC.................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,400.000 .........................45,994 ............XXX.................. ..................................... L.........................
150870 10 3 CELANESE CORPORATION...................................................................................... ............. .......07/22/2009...... PIEDMONT INVESTMENT ADVISORS...................................................... ..................11,980.000 .......................290,653 ............XXX.................. ..................................... L.........................
153435 10 2 CENTRAL EURO DISTRIBUTION CORP................................................................... ............. .......07/01/2009...... LIQUIDNET.................................................................................................. ....................5,000.000 .......................137,817 ............XXX.................. ..................................... L.........................
159864 10 7 CHARLES RIVER LABORATORIES........................................................................... ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................476.000 .........................15,145 ............XXX.................. ..................................... L.........................
165167 10 7 CHESAPEAKE ENERGY CORP................................................................................. ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................3,010.000 .........................70,465 ............XXX.................. ..................................... L.........................
166764 10 0 CHEVRONTEXACO CO.............................................................................................. ............. .......08/26/2009...... ATLANTA LIFE............................................................................................ ....................8,815.000 .......................615,915 ............XXX.................. ..................................... L.........................
169656 10 5 CHIPOTLE MEXICAN GRILL...................................................................................... ............. .......09/14/2009...... VARIOUS..................................................................................................... ....................5,541.000 .......................477,140 ............XXX.................. ..................................... L.........................
171340 10 2 CHURCH & DWIGHT CO............................................................................................ ............. .......09/04/2009...... VARIOUS..................................................................................................... ....................8,849.000 .......................492,901 ............XXX.................. ..................................... L.........................
171798 10 1 CIMAREX ENERGY CO.............................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................354.000 .........................14,904 ............XXX.................. ..................................... L.........................
172967 10 1 CITIGROUP................................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................6,264.000 .........................29,531 ............XXX.................. ..................................... L.........................
184496 10 7 CLEAN HARBORS, INC.............................................................................................. ............. .......09/30/2009...... SNYDER CAPITAL...................................................................................... ..................15,700.000 .......................824,849 ............XXX.................. ..................................... L.........................
18683K 10 1 CLIFFS NATURAL RESOURCES, INC....................................................................... ............. .......09/08/2009...... VARIOUS..................................................................................................... ..................27,074.000 .......................718,594 ............XXX.................. ..................................... L.........................
189754 10 4 COACH, INC................................................................................................................ ............. .......09/14/2009...... VARIOUS..................................................................................................... ..................13,817.000 .......................419,128 ............XXX.................. ..................................... L.........................
191216 10 0 COCA COLA CO......................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................267.000 .........................14,137 ............XXX.................. ..................................... L.........................
192446 10 2 COGNIZANT TECH SOLUTIONS............................................................................... ............. .......07/01/2009...... LIQUIDNET.................................................................................................. ..................15,400.000 .......................421,658 ............XXX.................. ..................................... L.........................
20030N 10 1 COMCAST CORP-CL A.............................................................................................. ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................1,697.000 .........................25,050 ............XXX.................. ..................................... L.........................
201723 10 3 COMMERCIAL METALS CO....................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................3,105.000 .........................55,111 ............XXX.................. ..................................... L.........................
203372 10 7 COMMSCOPE INC...................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,272.000 .........................36,221 ............XXX.................. ..................................... L.........................
203668 10 8 COMMUNITY HEALTH SYSTEMS, INC..................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................963.000 .........................27,435 ............XXX.................. ..................................... L.........................
205363 10 4 COMPUTER SCIENCES CORP.................................................................................. ............. .......07/14/2009...... NY LIFE....................................................................................................... .......................419.000 .........................18,248 ............XXX.................. ..................................... L.........................
205638 10 9 COMPUWARE CORP................................................................................................. ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................2,550.000 .........................18,823 ............XXX.................. ..................................... L.........................
205944 10 1 CON-WAY, INC........................................................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... .......................455.000 .........................20,726 ............XXX.................. ..................................... L.........................
20825C 10 4 CONOCOPHILLIPS..................................................................................................... ............. .......07/10/2009...... ATLANTA LIFE............................................................................................ ..................13,463.000 .......................532,262 ............XXX.................. ..................................... L.........................
20854P 10 9 CONSOL ENERGY INC.............................................................................................. ............. .......07/27/2009...... ATLANTA LIFE............................................................................................ ..................17,489.000 .......................562,979 ............XXX.................. ..................................... L.........................
210371 10 0 CONSTELLATION ENERGY GROUP INC................................................................. ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................2,012.000 .........................62,091 ............XXX.................. ..................................... L.........................
212485 10 6 CONVERGYS CORP................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................3,423.000 .........................37,382 ............XXX.................. ..................................... L.........................
217204 10 6 COPART, INC.............................................................................................................. ............. .......09/30/2009...... SNYDER CAPITAL...................................................................................... ..................33,000.000 ....................1,082,284 ............XXX.................. ..................................... L.........................
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219023 10 8 CORN PRODUCTS INTL, ICN.................................................................................... ............. .......08/07/2009...... VARIOUS..................................................................................................... ....................8,800.000 .......................240,972 ............XXX.................. ..................................... L.........................
222862 10 4 COVENTRY HEALTH CARE INC................................................................................ ............. .......08/11/2009...... NY LIFE....................................................................................................... ....................2,564.000 .........................53,874 ............XXX.................. ..................................... L.........................
228368 10 6 CROWN HOLDINGS, INC........................................................................................... ............. .......07/27/2009...... VARIOUS..................................................................................................... ..................33,500.000 .......................848,558 ............XXX.................. ..................................... L.........................
231561 10 1 CURTIS-WRIGHT CORP............................................................................................ ............. .......08/24/2009...... VARIOUS..................................................................................................... ..................15,700.000 .......................487,457 ............XXX.................. ..................................... L.........................
233326 10 7 DST SYSTEMS............................................................................................................ ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................180.000 ...........................7,930 ............XXX.................. ..................................... L.........................
242370 10 4 DEAN FOODS CO....................................................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................4,596.000 .........................85,049 ............XXX.................. ..................................... L.........................
25179M 10 3 DEVON ENERGY CORP............................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................2,171.000 .......................128,895 ............XXX.................. ..................................... L.........................
251893 10 3 DEVRY INC................................................................................................................. ............. .......09/11/2009...... MUNDER..................................................................................................... ..................17,400.000 .......................890,796 ............XXX.................. ..................................... L.........................
25271C 10 2 DIAMOND OFFSHORE DRILLING............................................................................. ............. .......08/26/2009...... VARIOUS..................................................................................................... ....................3,546.000 .......................321,744 ............XXX.................. ..................................... L.........................
253651 10 3 DIEBOLD, INC............................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................807.000 .........................25,134 ............XXX.................. ..................................... L.........................
25459L 10 6 DIRECTV GROUP, INC............................................................................................... ............. .......09/22/2009...... VARIOUS..................................................................................................... ..................10,787.000 .......................283,691 ............XXX.................. ..................................... L.........................
254687 10 6 DISNEY WALT CO...................................................................................................... ............. .......08/11/2009...... NY LIFE....................................................................................................... .......................607.000 .........................15,591 ............XXX.................. ..................................... L.........................
254709 10 8 DISCOVER FINANCIAL SERVICES........................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................7,477.000 .........................93,049 ............XXX.................. ..................................... L.........................
256746 10 8 DOLLAR TREE STORES INC..................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................379.000 .........................19,026 ............XXX.................. ..................................... L.........................
257867 10 1 DONNELLEY (R.R.) & SONS...................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................7,087.000 .......................115,323 ............XXX.................. ..................................... L.........................
260003 10 8 DOVER CORP............................................................................................................. ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................203.000 ...........................6,915 ............XXX.................. ..................................... L.........................
260543 10 3 DOW CHEM CO.......................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................6,030.000 .......................141,075 ............XXX.................. ..................................... L.........................
26138E 10 9 DR. PEPPER SNAPPLE GROUP, INC....................................................................... ............. .......08/11/2009...... NY LIFE....................................................................................................... ....................1,482.000 .........................35,067 ............XXX.................. ..................................... L.........................
261570 10 5 DRESS BARN, INC..................................................................................................... ............. .......09/02/2009...... SNYDER CAPITAL...................................................................................... ..................26,900.000 .......................435,978 ............XXX.................. ..................................... L.........................
268648 10 2 EMC CORP/MASS...................................................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................5,744.000 .........................84,306 ............XXX.................. ..................................... L.........................
26874Q 10 0 ENSCO INTERNATIONAL, INC.................................................................................. ............. .......08/25/2009...... VARIOUS..................................................................................................... ..................15,813.000 .......................553,293 ............XXX.................. ..................................... L.........................
26875P 10 1 EOG RESOURCES, INC............................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................4,316.000 .......................323,617 ............XXX.................. ..................................... L.........................
277432 10 0 EASTMAN CHEM CO.................................................................................................. ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................831.000 .........................35,144 ............XXX.................. ..................................... L.........................
291011 10 4 EMERSON ELECTRIC COMPANY............................................................................. ............. .......09/22/2009...... VARIOUS..................................................................................................... ..................21,465.000 .......................874,175 ............XXX.................. ..................................... L.........................

29255W 10 0 ENCORE ACQUISITION CO....................................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... .......................303.000 .........................11,412 ............XXX.................. ..................................... L.........................
29264F 20 5 ENDO PHARMACEUTICAL HOLDINGS..................................................................... ............. .......09/24/2009...... VARIOUS..................................................................................................... ..................31,104.000 .......................696,929 ............XXX.................. ..................................... L.........................
29265N 10 8 ENERGEN CORP........................................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................303.000 .........................13,415 ............XXX.................. ..................................... L.........................
29364G 10 3 ENTERGY  INC........................................................................................................... ............. .......08/11/2009...... NY LIFE....................................................................................................... ....................2,519.000 .......................194,486 ............XXX.................. ..................................... L.........................
30161N 10 1 EXELON CORP........................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................244.000 .........................12,215 ............XXX.................. ..................................... L.........................
30212P 10 5 EXPEDIA, INC............................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,511.000 .........................36,796 ............XXX.................. ..................................... L.........................
30231G 10 2 EXXON MOBIL CORPORATION................................................................................ ............. .......07/14/2009...... NY LIFE....................................................................................................... .........................28.000 ...........................1,849 ............XXX.................. ..................................... L.........................
302941 10 9 FTI CONSULTING....................................................................................................... ............. .......09/30/2009...... VARIOUS..................................................................................................... ..................24,000.000 ....................1,126,015 ............XXX.................. ..................................... L.........................
307000 10 9 FAMILY DOLLAR STORES......................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,181.000 .........................32,323 ............XXX.................. ..................................... L.........................
343498 10 1 FLOWER FOODS, INC................................................................................................ ............. .......07/02/2009...... VARIOUS..................................................................................................... ..................20,700.000 .......................471,048 ............XXX.................. ..................................... L.........................
345370 86 0 FORD MTR CO DEL.................................................................................................... ............. .......08/11/2009...... NY LIFE....................................................................................................... ....................2,274.000 .........................17,594 ............XXX.................. ..................................... L.........................
345838 10 6 FOREST LABORATORIES, INC................................................................................. ............. .......08/04/2009...... VARIOUS..................................................................................................... ..................23,856.000 .......................616,952 ............XXX.................. ..................................... L.........................
349631 10 1 FORTUNE BRANDS INC............................................................................................ ............. .......08/25/2009...... NY LIFE....................................................................................................... .......................170.000 ...........................7,032 ............XXX.................. ..................................... L.........................
35671D 85 7 FREEPORT-MCMORAN COPPER-B......................................................................... ............. .......08/11/2009...... NY LIFE....................................................................................................... .......................923.000 .........................56,093 ............XXX.................. ..................................... L.........................
35914P 10 5 FRONTIER OIL CORP................................................................................................ ............. .......07/27/2009...... ATLANTA LIFE............................................................................................ ..................21,162.000 .......................314,478 ............XXX.................. ..................................... L.........................
364760 10 8 GAP INC...................................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................6,767.000 .......................133,720 ............XXX.................. ..................................... L.........................
36866T 10 3 GEN-PROBE, INC....................................................................................................... ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................475.000 .........................19,449 ............XXX.................. ..................................... L.........................
369550 10 8 GENERAL DYNAMICS CORP.................................................................................... ............. .......09/14/2009...... ATLANTA LIFE............................................................................................ ..................10,566.000 .......................628,712 ............XXX.................. ..................................... L.........................
369604 10 3 GENERAL ELECTRIC................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................222.000 ...........................3,764 ............XXX.................. ..................................... L.........................
370334 10 4 GENERAL MILLS INC................................................................................................. ............. .......07/14/2009...... NY LIFE....................................................................................................... .........................90.000 ...........................5,290 ............XXX.................. ..................................... L.........................
375558 10 3 GILEAD SCIENCES, INC............................................................................................ ............. .......09/28/2009...... ATLANTA LIFE............................................................................................ ..................14,299.000 .......................664,428 ............XXX.................. ..................................... L.........................
38141G 10 4 GOLDMAN SACHS GROUP INC................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................862.000 .......................142,624 ............XXX.................. ..................................... L.........................
38259P 50 8 GOOGLE INC                  CL........................................................................................ ............. .......08/11/2009...... NY LIFE....................................................................................................... .......................282.000 .......................125,369 ............XXX.................. ..................................... L.........................
384109 10 4 GRACO INC................................................................................................................. ............. .......07/10/2009...... ATLANTA LIFE............................................................................................ ..................12,593.000 .......................272,288 ............XXX.................. ..................................... L.........................
384802 10 4 WW GRAINGER, INC.................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,421.000 .......................126,865 ............XXX.................. ..................................... L.........................
405024 10 0 HAEMONETICS CORPORATION............................................................................... ............. .......08/07/2009...... SNYDER CAPITAL...................................................................................... ....................2,700.000 .......................149,673 ............XXX.................. ..................................... L.........................
411310 10 5 HANSEN NATURAL CORP......................................................................................... ............. .......09/30/2009...... ATLANTA LIFE............................................................................................ ..................21,464.000 .......................719,070 ............XXX.................. ..................................... L.........................
413875 10 5 HARRIS CORP............................................................................................................ ............. .......07/10/2009...... ATLANTA LIFE............................................................................................ ....................9,641.000 .......................264,924 ............XXX.................. ..................................... L.........................
415864 10 7 HARSCO CORP.......................................................................................................... ............. .......08/11/2009...... NY LIFE....................................................................................................... .......................175.000 ...........................5,028 ............XXX.................. ..................................... L.........................
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422806 20 8 HEICO CORP.............................................................................................................. ............. .......07/31/2009...... SNYDER CAPITAL...................................................................................... ....................4,700.000 .......................132,728 ............XXX.................. ..................................... L.........................
423452 10 1 HELMERICH & PAYNE             COMMON STK......................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................622.000 .........................23,830 ............XXX.................. ..................................... L.........................
42809H 10 7 HESS CORP................................................................................................................ ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................597.000 .........................30,193 ............XXX.................. ..................................... L.........................
42822Q 10 0 HEWITT ASSOCIATES............................................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... .......................458.000 .........................16,025 ............XXX.................. ..................................... L.........................
437076 10 2 HOME DEPOT INC...................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,252.000 .........................34,924 ............XXX.................. ..................................... L.........................
458140 10 0 INTEL CORPORATION............................................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... .......................272.000 ...........................5,387 ............XXX.................. ..................................... L.........................
459200 10 1 INTERNATIONAL BUSINESS MACHINES................................................................. ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................1,094.000 .......................123,401 ............XXX.................. ..................................... L.........................
460146 10 3 INTERNATIONAL PAPER CO..................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ..................10,940.000 .......................224,074 ............XXX.................. ..................................... L.........................
464287 48 1 ISHARES RUSSELL MIDCAP GROWTH................................................................... ............. .......09/22/2009...... MUNDER..................................................................................................... ..................21,300.000 .......................889,118 ............XXX.................. ..................................... L.........................
465741 10 6 ITRON, INC.................................................................................................................. ............. .......07/01/2009...... LIQUIDNET.................................................................................................. ....................7,500.000 .......................418,202 ............XXX.................. ..................................... L.........................
46612J 50 7 JDS UNIPHASE CORP............................................................................................... ............. .......07/28/2009...... NY LIFE....................................................................................................... ....................1,451.000 ...........................8,438 ............XXX.................. ..................................... L.........................
46625H 10 0 J P MORGAN CHASE + CO........................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................618.000 .........................26,224 ............XXX.................. ..................................... L.........................
466313 10 3 JABIL CIRCUIT INC..................................................................................................... ............. .......07/28/2009...... NY LIFE....................................................................................................... ....................2,444.000 .........................19,432 ............XXX.................. ..................................... L.........................
469814 10 7 JACOBS ENGINEERING GROUP INC....................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................1,475.000 .........................66,677 ............XXX.................. ..................................... L.........................
478160 10 4 JOHNSON & JOHNSON............................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................956.000 .........................57,254 ............XXX.................. ..................................... L.........................
486587 10 8 KAYDON CORP.......................................................................................................... ............. .......08/03/2009...... MUNDER..................................................................................................... .......................300.000 ...........................9,864 ............XXX.................. ..................................... L.........................
487836 10 8 KELLOGG CO............................................................................................................. ............. .......09/30/2009...... ATLANTA LIFE............................................................................................ ....................2,048.000 .......................100,700 ............XXX.................. ..................................... L.........................
494368 10 3 KIMBERLY CLARK CORP.......................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,575.000 .........................91,090 ............XXX.................. ..................................... L.........................

49460W 20 8 KINETIC CONCEPTS, INC.......................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................262.000 ...........................9,399 ............XXX.................. ..................................... U........................
50075N 10 4 KRAFT INC.................................................................................................................. ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................9,075.000 .......................254,480 ............XXX.................. ..................................... L.........................
502424 10 4 L-3 COMMUNICATIONS HOLDINGS......................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................1,194.000 .........................86,194 ............XXX.................. ..................................... L.........................
515098 10 1 LANDSTAR SYSTEM, INC.......................................................................................... ............. .......08/11/2009...... NY LIFE....................................................................................................... .......................240.000 ...........................9,027 ............XXX.................. ..................................... L.........................
518439 10 4 ESTEE LAUDER COMPANIES-CL A.......................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................938.000 .........................34,140 ............XXX.................. ..................................... L.........................
532791 10 0 LINCARE HOLDINGS INC.......................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................287.000 ...........................9,714 ............XXX.................. ..................................... L.........................
533900 10 6 LINCOLN ELECTRIC HOLDINGS............................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................181.000 ...........................8,945 ............XXX.................. ..................................... L.........................
539830 10 9 LOCKHEED MARTIN CORP....................................................................................... ............. .......09/28/2009...... VARIOUS..................................................................................................... ....................4,897.000 .......................383,455 ............XXX.................. ..................................... L.........................
549271 10 4 LUBRIZOL CORPORATION........................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,246.000 .........................81,277 ............XXX.................. ..................................... L.........................
55616P 10 4 MACY'S........................................................................................................................ ............. .......07/28/2009...... NY LIFE....................................................................................................... .........................61.000 ..............................809 ............XXX.................. ..................................... L.........................
56418H 10 0 MANPOWER INC-WISC.............................................................................................. ............. .......07/14/2009...... NY LIFE....................................................................................................... .......................368.000 .........................14,514 ............XXX.................. ..................................... L.........................
565849 10 6 MARATHON OIL CORP.............................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................6,614.000 .......................206,699 ............XXX.................. ..................................... L.........................
57383T 10 3 MARVEL ENTERTAINMENT....................................................................................... ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................444.000 .........................17,085 ............XXX.................. ..................................... L.........................
579064 10 6 MCAFEE INC............................................................................................................... ............. .......07/01/2009...... LIQUIDNET.................................................................................................. ....................9,800.000 .......................415,163 ............XXX.................. ..................................... L.........................
580645 10 9 MCGRAW HILL COS INC............................................................................................ ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................3,579.000 .......................106,752 ............XXX.................. ..................................... L.........................
58155Q 10 3 MCKESSON CORP..................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................3,702.000 .......................211,088 ............XXX.................. ..................................... L.........................
58405U 10 2 MEDCO HEALTH SOLUTIONS, INC.......................................................................... ............. .......09/24/2009...... VARIOUS..................................................................................................... ..................11,083.000 .......................590,659 ............XXX.................. ..................................... L.........................
585055 10 6 MEDTRONIC INC........................................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... ..................10,614.000 .......................385,813 ............XXX.................. ..................................... L.........................
589331 10 7 MERCK & COMPANY INC.......................................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... .......................495.000 .........................15,742 ............XXX.................. ..................................... L.........................
59156R 10 8 METLIFE INC............................................................................................................... ............. .......09/22/2009...... PIEDMONT INVESTMENT ADVISORS...................................................... ....................3,690.000 .......................144,460 ............XXX.................. ..................................... L.........................
594918 10 4 MICROSOFT CORP.................................................................................................... ............. .......09/24/2009...... VARIOUS..................................................................................................... ..................15,131.000 .......................386,434 ............XXX.................. ..................................... L.........................
595112 10 3 MICRON TECHNOLOGY INC..................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ..................11,898.000 .........................76,049 ............XXX.................. ..................................... L.........................
608190 10 4 MOHAWK INDUSTRIES.............................................................................................. ............. .......08/25/2009...... NY LIFE....................................................................................................... .......................996.000 .........................44,646 ............XXX.................. ..................................... L.........................
617446 44 8 MORGAN STANLEY  DEAN WITTER......................................................................... ............. .......09/25/2009...... VARIOUS..................................................................................................... ....................5,425.000 .......................166,227 ............XXX.................. ..................................... L.........................
626717 10 2 MURPHY OIL CORP................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................188.000 .........................10,818 ............XXX.................. ..................................... L.........................
628530 10 7 MYLAN LABS INC....................................................................................................... ............. .......09/24/2009...... PIEDMONT INVESTMENT ADVISORS...................................................... ..................38,820.000 .......................629,535 ............XXX.................. ..................................... L.........................

63227W 20 3 NATCO GROUP INC................................................................................................... ............. .......09/02/2009...... NY LIFE....................................................................................................... .......................978.000 .........................40,754 ............XXX.................. ..................................... L.........................
636180 10 1 NATIONAL FUEL GAS CO.......................................................................................... ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................354.000 .........................14,266 ............XXX.................. ..................................... L.........................
637071 10 1 NATIONAL OILWELL VARGO, INC............................................................................ ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................2,268.000 .........................76,716 ............XXX.................. ..................................... L.........................
64110D 10 4 NETAPP, INC.............................................................................................................. ............. .......07/15/2009...... VARIOUS..................................................................................................... ..................62,960.000 ....................1,300,540 ............XXX.................. ..................................... L.........................
651229 10 6 NEWELL COMPANY................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................3,091.000 .........................46,598 ............XXX.................. ..................................... L.........................
651290 10 8 NEWFIELD EXPLORATION CO................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................2,016.000 .........................83,251 ............XXX.................. ..................................... L.........................
655664 10 0 NORDSTROM INC...................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................3,171.000 .........................94,530 ............XXX.................. ..................................... L.........................
665859 10 4 NORTHERN TRUST CORPORATION........................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,353.000 .........................79,846 ............XXX.................. ..................................... L.........................
666807 10 2 NORTHROP GRUMMAN CORP................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................701.000 .........................33,257 ............XXX.................. ..................................... L.........................
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670346 10 5 NUCOR CORP............................................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................4,457.000 .......................209,362 ............XXX.................. ..................................... L.........................
670837 10 3 OGE ENERGY CORP................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................834.000 .........................26,333 ............XXX.................. ..................................... L.........................
674599 10 5 OCCIDENTAL PETE CORP........................................................................................ ............. .......08/25/2009...... NY LIFE....................................................................................................... .......................226.000 .........................16,838 ............XXX.................. ..................................... L.........................
676220 10 6 OFFICE DEPOT, INC.................................................................................................. ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................7,426.000 .........................36,606 ............XXX.................. ..................................... L.........................
681919 10 6 OMNICOM GROUP INC.............................................................................................. ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................5,611.000 .......................187,877 ............XXX.................. ..................................... L.........................
68389X 10 5 ORACLE CORPORATION.......................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................7,190.000 .......................155,774 ............XXX.................. ..................................... L.........................
688239 20 1 OSHKOSH TRUCK CORP.......................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................2,304.000 .........................63,922 ............XXX.................. ..................................... L.........................
693475 10 5 PNC FINL SVCS GROUP INC.................................................................................... ............. .......08/11/2009...... NY LIFE....................................................................................................... ....................3,812.000 .......................149,322 ............XXX.................. ..................................... L.........................
695257 10 5 PACTIV CORPORATION............................................................................................ ............. .......08/11/2009...... NY LIFE....................................................................................................... .......................263.000 ...........................6,737 ............XXX.................. ..................................... L.........................
703481 10 1 PATTERSON-UTI ENERGY........................................................................................ ............. .......07/28/2009...... NY LIFE....................................................................................................... ....................1,402.000 .........................19,401 ............XXX.................. ..................................... L.........................
704326 10 7 PAYCHEX, INC............................................................................................................ ............. .......07/28/2009...... NY LIFE....................................................................................................... ....................1,712.000 .........................43,986 ............XXX.................. ..................................... L.........................
708160 10 6 JC PENNY CO............................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................4,038.000 .......................120,434 ............XXX.................. ..................................... L.........................
713409 10 0 PEPSI BOTTLING GROUP......................................................................................... ............. .......07/14/2009...... NY LIFE....................................................................................................... .......................150.000 ...........................4,954 ............XXX.................. ..................................... L.........................
713448 10 8 PEPSICO INC.............................................................................................................. ............. .......09/30/2009...... ATLANTA LIFE............................................................................................ ....................1,712.000 .........................99,741 ............XXX.................. ..................................... L.........................
716768 10 6 PETSMART, INC......................................................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................2,949.000 .........................63,943 ............XXX.................. ..................................... L.........................
717081 10 3 PFIZER, INC................................................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................967.000 .........................14,901 ............XXX.................. ..................................... L.........................
717124 10 1 PHARMACEUTICAL PRODUCT DEVELOPMENT..................................................... ............. .......08/11/2009...... NY LIFE....................................................................................................... .......................552.000 .........................11,418 ............XXX.................. ..................................... L.........................
718592 10 8 PHILLIPS VAN HEUSEN CORP................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................458.000 .........................19,048 ............XXX.................. ..................................... L.........................
726505 10 0 PLAINS EXPLORATION & PROD CO........................................................................ ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................105.000 ...........................3,052 ............XXX.................. ..................................... L.........................
740189 10 5 PRECISION CASTPARTS CORP............................................................................... ............. .......08/05/2009...... MUNDER..................................................................................................... ....................6,100.000 .......................458,389 ............XXX.................. ..................................... L.........................
74153Q 10 2 PRIDE INTL, INC......................................................................................................... ............. .......08/31/2009...... VARIOUS..................................................................................................... ....................2,842.000 .........................61,902 ............XXX.................. ..................................... L.........................
74251V 10 2 PRINCIPAL FINANCIAL GROUP................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................3,312.000 .........................89,010 ............XXX.................. ..................................... L.........................
742718 10 9 PROCTER & GAMBLE COMPANY............................................................................. ............. .......09/22/2009...... VARIOUS..................................................................................................... ..................11,407.000 .......................643,821 ............XXX.................. ..................................... L.........................
743674 10 3 PROTECTIVE LIFE CORP.......................................................................................... ............. .......09/28/2009...... ATLANTA LIFE............................................................................................ ..................16,347.000 .......................344,148 ............XXX.................. ..................................... L.........................
74460D 10 9 PUBLIC STORAGE INC.............................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,181.000 .........................84,373 ............XXX.................. ..................................... L.........................
745867 10 1 PULTE HOMES, INC................................................................................................... ............. .......08/26/2009...... CORPORATE ACTIONS............................................................................. ..................15,298.000 .......................151,620 ............XXX.................. ..................................... L.........................
747277 10 1 QLOGIC CORP............................................................................................................ ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................1,302.000 .........................18,055 ............XXX.................. ..................................... L.........................
747525 10 3 QUALCOMM INC......................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................6,508.000 .......................300,390 ............XXX.................. ..................................... L.........................
749685 10 3 RPM INC...................................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................2,947.000 .........................48,709 ............XXX.................. ..................................... L.........................
750438 10 3 RADIOSHACK CORP.................................................................................................. ............. .......07/28/2009...... NY LIFE....................................................................................................... ....................1,079.000 .........................15,813 ............XXX.................. ..................................... L.........................
754730 10 9 RAYMOND JAMES FINANCIAL INC........................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................2,250.000 .........................50,202 ............XXX.................. ..................................... L.........................
755111 50 7 RAYTHEON CO........................................................................................................... ............. .......07/14/2009...... NY LIFE....................................................................................................... ....................1,524.000 .........................66,973 ............XXX.................. ..................................... L.........................
75524B 10 4 RBC BEARINGS, INC.................................................................................................. ............. .......09/01/2009...... SNYDER CAPITAL...................................................................................... ..................18,200.000 .......................402,927 ............XXX.................. ..................................... L.........................
756577 10 2 RED HAT, INC............................................................................................................. ............. .......07/20/2009...... NY LIFE....................................................................................................... ....................8,706.000 .......................194,587 ............XXX.................. ..................................... L.........................
778296 10 3 ROSS STORES INC.................................................................................................... ............. .......07/14/2009...... NY LIFE....................................................................................................... .......................140.000 ...........................5,816 ............XXX.................. ..................................... L.........................
779382 10 0 ROWAN COMPANIES, INC........................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,775.000 .........................38,591 ............XXX.................. ..................................... L.........................
783549 10 8 RYDER SYS INC......................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,098.000 .........................42,556 ............XXX.................. ..................................... L.........................
78390X 10 1 SAIC, INC.................................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................3,146.000 .........................56,022 ............XXX.................. ..................................... L.........................
78462F 10 3 SPY EXCHANGE TRADED FUNDS........................................................................... ............. .......09/15/2009...... NY LIFE....................................................................................................... ....................6,479.000 .......................634,060 ............XXX.................. ..................................... L.........................
784635 10 4 SPX CORP.................................................................................................................. ............. .......08/25/2009...... NY LIFE....................................................................................................... .......................470.000 .........................25,066 ............XXX.................. ..................................... L.........................
786514 20 8 SAFEWAY, INC........................................................................................................... ............. .......08/11/2009...... NY LIFE....................................................................................................... .......................631.000 .........................11,914 ............XXX.................. ..................................... L.........................
806857 10 8 SCHLUMBERGER LTD............................................................................................... ............. .......07/28/2009...... NY LIFE....................................................................................................... .........................83.000 ...........................4,522 ............XXX.................. ..................................... L.........................
808513 10 5 SCHWAB (CHARLES) CORP..................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................4,841.000 .........................85,402 ............XXX.................. ..................................... L.........................
811065 10 1 SCRIPPS NETWORKS INTER-CL A.......................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................1,626.000 .........................51,961 ............XXX.................. ..................................... L.........................
81201R 10 7 SEAHAWK DRILLING INC.......................................................................................... ............. .......08/31/2009...... CORPORATE ACTIONS............................................................................. .......................157.400 ...........................3,595 ............XXX.................. ..................................... L.........................
812350 10 6 SEARS HOLDINGS CORP.......................................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................1,260.000 .........................84,321 ............XXX.................. ..................................... L.........................
817315 10 4 SEPRACOR, INC......................................................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................1,561.000 .........................26,598 ............XXX.................. ..................................... L.........................
828806 10 9 SIMON PROPERTY GROUP, INC.............................................................................. ............. .......09/29/2009...... CORPORATE ACTIONS............................................................................. ...........................2.082 ..............................138 ............XXX.................. ..................................... L.........................
829073 10 5 SIMPSON MANUFACTURING.................................................................................... ............. .......09/01/2009...... SNYDER CAPITAL...................................................................................... ....................1,700.000 .........................43,835 ............XXX.................. ..................................... L.........................
832696 40 5 SMUCKER JM CO....................................................................................................... ............. .......07/01/2009...... LIQUIDNET.................................................................................................. ....................9,400.000 .......................459,752 ............XXX.................. ..................................... L.........................
83421A 10 4 SOLERA HOLDINGS, INC.......................................................................................... ............. .......09/16/2009...... MUNDER..................................................................................................... ....................8,600.000 .......................233,380 ............XXX.................. ..................................... L.........................
852061 10 0 SPRINT CORP............................................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... ..................44,358.000 .......................179,567 ............XXX.................. ..................................... L.........................
852891 10 0 STANCORP FINL GROUP INC................................................................................... ............. .......09/14/2009...... ATLANTA LIFE............................................................................................ ..................17,478.000 .......................623,581 ............XXX.................. ..................................... L.........................
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855030 10 2 STAPLES, INC............................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ..................15,707.000 .......................340,609 ............XXX.................. ..................................... L.........................
855244 10 9 STARBUCK CORP...................................................................................................... ............. .......07/14/2009...... NY LIFE....................................................................................................... ....................2,947.000 .........................40,641 ............XXX.................. ..................................... L.........................
85590A 40 1 STARWOOD HOTELS & RESORTS WRLD............................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .........................52.000 ...........................1,764 ............XXX.................. ..................................... L.........................
857477 10 3 STATE STREET CORP............................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................5,330.000 .......................264,599 ............XXX.................. ..................................... L.........................
858119 10 0 STEEL DYNAMICS INC.............................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,423.000 .........................24,327 ............XXX.................. ..................................... L.........................
863667 10 1 STRYKER CORP......................................................................................................... ............. .......07/14/2009...... NY LIFE....................................................................................................... .......................540.000 .........................20,677 ............XXX.................. ..................................... L.........................
866810 20 3 SUN MICROSYSTEMS, INC....................................................................................... ............. .......07/14/2009...... NY LIFE....................................................................................................... .......................507.000 ...........................4,648 ............XXX.................. ..................................... L.........................
86764P 10 9 SUNOCO INC.............................................................................................................. ............. .......08/26/2009...... ATLANTA LIFE............................................................................................ ..................35,691.000 .......................916,556 ............XXX.................. ..................................... L.........................
871503 10 8 SYMANTEC................................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ..................18,887.000 .......................298,736 ............XXX.................. ..................................... L.........................
871829 10 7 SYSCO CORP............................................................................................................. ............. .......08/10/2009...... NY LIFE....................................................................................................... ....................3,688.000 .........................89,701 ............XXX.................. ..................................... L.........................
878237 10 6 TECH DATA CORP..................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................672.000 .........................26,255 ............XXX.................. ..................................... L.........................
879433 10 0 TELEPHONE AND DATA SYSTEMS.......................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................1,811.000 .........................48,417 ............XXX.................. ..................................... L.........................

88076W 10 3 TERADATA CORP...................................................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................2,628.000 .........................66,816 ............XXX.................. ..................................... L.........................
880915 10 3 TERRA INDUSTRIES, INC.......................................................................................... ............. .......09/22/2009...... VARIOUS..................................................................................................... ..................11,238.000 .......................364,614 ............XXX.................. ..................................... L.........................
88579Y 10 1 3M COMPANY............................................................................................................. ............. .......07/28/2009...... NY LIFE....................................................................................................... .........................88.000 ...........................6,155 ............XXX.................. ..................................... L.........................
886423 10 2 TIDEWATER INC......................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................460.000 .........................20,898 ............XXX.................. ..................................... L.........................
88732J 20 7 TIME WARNER CABLE............................................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................1,239.000 .........................38,022 ............XXX.................. ..................................... L.........................
891027 10 4 TORCHMARK INC....................................................................................................... ............. .......09/22/2009...... VARIOUS..................................................................................................... ..................16,949.000 .......................671,304 ............XXX.................. ..................................... L.........................
893641 10 0 TRANSDIGM GROUP, INC......................................................................................... ............. .......09/29/2009...... VARIOUS..................................................................................................... ..................13,700.000 .......................536,255 ............XXX.................. ..................................... L.........................
89417E 10 9 ST. PAUL TRAVELLERS COS, INC............................................................................ ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................193.000 ...........................8,105 ............XXX.................. ..................................... L.........................
899896 10 4 TUPPERWARE CORP................................................................................................ ............. .......07/28/2009...... NY LIFE....................................................................................................... .......................278.000 ...........................9,466 ............XXX.................. ..................................... L.........................
902494 10 3 TYSON FOODS INC.................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ..................10,166.000 .......................119,087 ............XXX.................. ..................................... L.........................
902681 10 5 UGI CORP................................................................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................1,231.000 .........................32,717 ............XXX.................. ..................................... L.........................
903236 10 7 URS CORP.................................................................................................................. ............. .......07/14/2009...... NY LIFE....................................................................................................... .......................390.000 .........................18,079 ............XXX.................. ..................................... L.........................
911312 10 6 UNITED PARCEL SVC INC......................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................2,250.000 .......................121,200 ............XXX.................. ..................................... L.........................
913017 10 9 UNITED TECHNOLOGIES CORP............................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... .........................14.000 ..............................841 ............XXX.................. ..................................... L.........................
91324P 10 2 UNITEDHEALTH GROUP INC.................................................................................... ............. .......07/14/2009...... NY LIFE....................................................................................................... .......................327.000 ...........................8,127 ............XXX.................. ..................................... L.........................
913903 10 0 UNIVERSAL HEALTH SERVICES-B........................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................208.000 .........................12,892 ............XXX.................. ..................................... L.........................
91529Y 10 6 UNUMPROVIDENT..................................................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... .......................561.000 .........................12,122 ............XXX.................. ..................................... L.........................
91911X 10 4 VALEANT PHARMACEUTICAL INTL.......................................................................... ............. .......08/25/2009...... NY LIFE....................................................................................................... .......................788.000 .........................20,582 ............XXX.................. ..................................... L.........................
920355 10 4 VALSPAR CORP......................................................................................................... ............. .......09/14/2009...... VARIOUS..................................................................................................... ..................25,300.000 .......................655,333 ............XXX.................. ..................................... L.........................
92343E 10 2 VERISIGN INC............................................................................................................. ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................1,587.000 .........................31,862 ............XXX.................. ..................................... L.........................
92343V 10 4 VERIZON COMMUNICATIONS, INC.......................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,170.000 .........................35,458 ............XXX.................. ..................................... L.........................
92553P 20 1 VIACOM, INC. CLASS B............................................................................................. ............. .......08/25/2009...... NY LIFE....................................................................................................... ....................2,479.000 .........................62,468 ............XXX.................. ..................................... L.........................
92927K 10 2 WABCO HOLDINGS.................................................................................................... ............. .......07/20/2009...... ATLANTA LIFE............................................................................................ ..................14,915.000 .......................286,817 ............XXX.................. ..................................... L.........................
929297 10 9 WMS INDUSTRIES INC.............................................................................................. ............. .......09/09/2009...... NY LIFE....................................................................................................... ....................1,213.000 .........................51,440 ............XXX.................. ..................................... L.........................
931142 10 3 WAL-MART STORES.................................................................................................. ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................5,099.000 .......................257,608 ............XXX.................. ..................................... L.........................
931422 10 9 WALGREEN COMPANY............................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................5,303.000 .......................167,603 ............XXX.................. ..................................... L.........................
94106L 10 9 WASTE MGMT INC DEL............................................................................................. ............. .......08/11/2009...... NY LIFE....................................................................................................... ....................4,068.000 .......................116,550 ............XXX.................. ..................................... L.........................
94973V 10 7 WELLPOINT INC......................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................4,838.000 .......................259,183 ............XXX.................. ..................................... L.........................
949746 10 1 WELLS FARGO & CO................................................................................................. ............. .......09/24/2009...... VARIOUS..................................................................................................... ....................8,549.000 .......................238,024 ............XXX.................. ..................................... L.........................
958102 10 5 WESTERN DIGITAL CORP......................................................................................... ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................1,225.000 .........................38,456 ............XXX.................. ..................................... L.........................
966837 10 6 WHOLE FOODS MARKET, INC.................................................................................. ............. .......07/28/2009...... NY LIFE....................................................................................................... ....................1,604.000 .........................35,554 ............XXX.................. ..................................... L.........................
969457 10 0 WILLIAMS COS........................................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................2,873.000 .........................52,444 ............XXX.................. ..................................... L.........................

97381W 10 4 WINDSTREAM CORP................................................................................................. ............. .......07/10/2009...... ATLANTA LIFE............................................................................................ ..................33,918.000 .......................267,895 ............XXX.................. ..................................... L.........................
983024 10 0 WYETH........................................................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................1,546.000 .........................74,530 ............XXX.................. ..................................... L.........................

98310W 10 8 WYNDHAM WORLDWIDE CORP............................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................3,030.000 .........................46,522 ............XXX.................. ..................................... L.........................
983134 10 7 WYNN RESORTS LTD................................................................................................ ............. .......09/22/2009...... NY LIFE....................................................................................................... .......................366.000 .........................25,931 ............XXX.................. ..................................... L.........................
98385X 10 6 XTO ENERGY............................................................................................................. ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................8,636.000 .......................339,017 ............XXX.................. ..................................... L.........................

G0219G 20 3 ALLIED WORLD ASSURANCE CO............................................................................ ............. .......09/28/2009...... ATLANTA LIFE............................................................................................ ..................13,984.000 .......................678,213 ............XXX.................. ..................................... L.........................
G24140 10 8 COOPER INDUSTRIES LTD-CL A.............................................................................. ............. .......09/08/2009...... NY LIFE....................................................................................................... ....................1,043.000 .........................35,337 ............XXX.................. ..................................... L.........................
G37260 10 9 GARMIN LTD............................................................................................................... ............. .......08/26/2009...... ATLANTA LIFE............................................................................................ ..................19,914.000 .......................634,327 ............XXX.................. ..................................... L.........................
G54050 10 2 LAZARD LTD............................................................................................................... ............. .......09/02/2009...... MUNDER..................................................................................................... ..................24,300.000 .......................927,399 ............XXX.................. ..................................... L.........................
G6359F 10 3 NABORS INDUSTRIES............................................................................................... ............. .......09/22/2009...... NY LIFE....................................................................................................... ....................2,588.000 .........................48,272 ............XXX.................. ..................................... L.........................
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G81276 10 0 SIGNET JEWELERS LTD........................................................................................... ............. .......09/03/2009...... SNYDER CAPITAL...................................................................................... ....................9,800.000 .......................226,746 ............XXX.................. ..................................... L.........................
M3760D 10 1 ELBIT SYSTEMS LTD................................................................................................. ............. .......09/30/2009...... MUNDER..................................................................................................... .......................700.000 .........................47,907 ............XXX.................. ..................................... L.........................
316464 10 6 Fid Value...................................................................................................................... ............. .......08/31/2009...... FIDELITY..................................................................................................... .......................300.388 .........................14,336 ............XXX.................. ..................................... L.........................
316146 10 9 Fid Inv Gr Bond............................................................................................................ ............. .......08/31/2009...... FIDELITY..................................................................................................... ....................7,934.870 .........................53,702 ............XXX.................. ..................................... L.........................
315792 66 3 Freedom 2025.............................................................................................................. ............. .......08/31/2009...... FIDELITY..................................................................................................... ..................12,946.262 .......................116,836 ............XXX.................. ..................................... L.........................
316184 10 0 Fid Magellan................................................................................................................ ............. .......08/31/2009...... FIDELITY..................................................................................................... ................948,174.000 .........................50,580 ............XXX.................. ..................................... L.........................
315911 20 6 Spartan US Eq............................................................................................................. ............. .......08/31/2009...... FIDELITY..................................................................................................... .......................141.034 ...........................4,585 ............XXX.................. ..................................... L.........................
880196 20 9 Templeton Foreign....................................................................................................... ............. .......08/31/2009...... FIDELITY..................................................................................................... ..................22,639.976 .......................127,072 ............XXX.................. ..................................... L.........................
780905 84 0 Royce Penn Inv............................................................................................................ ............. .......08/31/2009...... FIDELITY..................................................................................................... ....................2,018.209 .........................15,493 ............XXX.................. ..................................... L.........................
197199 80 5 Columbia Acorn USA................................................................................................... ............. .......08/31/2009...... FIDELITY..................................................................................................... .........................28.190 ..............................526 ............XXX.................. ..................................... L.........................
31617R 30 8 Freedom Income.......................................................................................................... ............. .......08/31/2009...... FIDELITY..................................................................................................... ....................7,616.780 .........................76,346 ............XXX.................. ..................................... L.........................
31617R 50 6 Freedom 2010.............................................................................................................. ............. .......08/31/2009...... FIDELITY..................................................................................................... .......................482.772 ...........................5,520 ............XXX.................. ..................................... L.........................
31617R 60 5 Freedom 2020.............................................................................................................. ............. .......08/31/2009...... FIDELITY..................................................................................................... ....................1,630.879 .........................18,343 ............XXX.................. ..................................... L.........................
315792 67 1 Freedom 2015.............................................................................................................. ............. .......08/31/2009...... FIDELITY..................................................................................................... ..................13,551.994 .......................125,562 ............XXX.................. ..................................... L.........................
315792 65 5 Freedom 2035.............................................................................................................. ............. .......08/31/2009...... FIDELITY..................................................................................................... .........................22.868 ..............................206 ............XXX.................. ..................................... L.........................
31617R 70 4 Freedom 2030.............................................................................................................. ............. .......08/31/2009...... FIDELITY..................................................................................................... .......................416.517 ...........................4,550 ............XXX.................. ..................................... L.........................
015570 20 3 Alger Midcap Growth................................................................................................... ............. .......08/31/2009...... FIDELITY..................................................................................................... ....................7,648.505 .........................74,415 ............XXX.................. ..................................... L.........................
701769 10 1 Parnassus Equity......................................................................................................... ............. .......08/31/2009...... FIDELITY..................................................................................................... .......................955.123 .........................20,090 ............XXX.................. ..................................... L.........................
880199 10 4 Templeton Growth....................................................................................................... ............. .......08/31/2009...... FIDELITY..................................................................................................... ....................6,905.161 .........................99,139 ............XXX.................. ..................................... L.........................
018918 23 5 Allnz Div Val................................................................................................................. ............. .......08/31/2009...... FIDELITY..................................................................................................... .......................581.622 ...........................5,142 ............XXX.................. ..................................... L.........................
416645 60 4 Hartford cap App.......................................................................................................... ............. .......08/31/2009...... FIDELITY..................................................................................................... ....................2,450.360 .........................69,596 ............XXX.................. ..................................... L.........................
926464 84 3 Victory Spl Val.............................................................................................................. ............. .......08/31/2009...... FIDELITY..................................................................................................... .......................557.756 ...........................6,333 ............XXX.................. ..................................... L.........................
018913 10 3 All/Bern Intl Val............................................................................................................ ............. .......08/31/2009...... FIDELITY..................................................................................................... ....................2,124.958 .........................25,840 ............XXX.................. ..................................... L.........................

9099999. Total - Common Stocks - Industrial & Miscellaneous.................................................................................................... ............................................................................................................................................................. ..................56,498,430 ............XXX.................. ..................................0 ..........XXX..........
9799997. Total - Common Stocks - Part 3.................................................................................................................................... ............................................................................................................................................................. ..................56,498,430 ............XXX.................. ..................................0 ..........XXX..........
9799999. Total - Common Stocks................................................................................................................................................. ............................................................................................................................................................. ..................56,498,430 ............XXX.................. ..................................0 ..........XXX..........
9899999. Total - Preferred and Common Stocks.......................................................................................................................... ............................................................................................................................................................. ..................56,791,993 ............XXX.................. ..................................0 ..........XXX..........
9999999. Total - Bonds, Preferred and Common Stocks.............................................................................................................. ............................................................................................................................................................. ................609,968,138 ............XXX.................. ....................6,536,371 ..........XXX..........
(a) For all common stock bearing the NAIC market indicator "U" provide:  the number of such issues:.....1.
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Bonds - All Other Government
465138 YM 1 STATE OF ISRAEL  (JUBILEE SERIES B) R. .09/15/2009 MATURITY............................... ............................. .............100,000 .............100,000 .............100,000 .............100,000 .................... ...................... .................... ...................0 .................. .............100,000 .................. .................... .................0 ........6,086 09/15/2009 1FE......

1099999. Total - Bonds - All Other Government........................................................................................................................... .............100,000 .............100,000 .............100,000 .............100,000 .................0 ...................0 .................0 ...................0 ...............0 .............100,000 ...............0 .................0 .................0 ........6,086 ......XXX..... ..XXX...
Bonds - U.S. Special Revenue and Special Assessment

3128M4 V4 2 FHLMC  FGG03035.................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ........10,984,813 ........10,984,813 ........10,754,805 ........10,941,588 .................... ..........43,224 .................... ..........43,224 .................. ........10,984,813 .................. .................... .................0 ....390,696 04/01/2037 1FE......
3128M5 PE 4 FHLMC  FGG03721.................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ........12,903,986 ........12,903,986 ........13,191,302 ........12,973,022 .................... .........(69,036) .................... .........(69,036) .................. ........12,903,986 .................. .................... .................0 ....508,373 10/01/2037 1FE......
3128M7 AX 4 FHLMC  FGG05122.................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ..........9,321,359 ..........9,321,359 ..........9,648,820 ........................... .................... .......(113,216) .................... .......(113,216) .................. ..........9,321,359 .................. .................... .................0 ....271,953 10/01/2033 1FE......
3128MB DY 0 FHLMC  FGG12619.................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ........13,521,867 ........13,521,867 ........13,284,178 ........13,473,300 .................... ..........48,567 .................... ..........48,567 .................. ........13,521,867 .................. .................... .................0 ....446,731 01/01/2022 1FE......
3128MC CW 3 FHLMC POOL FGG13485.......................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ........10,277,775 ........10,277,775 ........10,629,468 ........................... .................... .........(58,090) .................... .........(58,090) .................. ........10,277,775 .................. .................... .................0 ....205,185 02/01/2023 1FE......
3128MC CY 9 FHLMC  FGG13487.................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ..........4,747,798 ..........4,747,798 ..........4,881,329 ........................... .................... .........(29,623) .................... .........(29,623) .................. ..........4,747,798 .................. .................... .................0 ......95,465 11/01/2023 1FE......
3128MC F3 4 FHLMC  FGG13586.................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ..........8,910,140 ..........8,910,140 ..........9,206,681 ........................... .................... .........(15,857) .................... .........(15,857) .................. ..........8,910,140 .................. .................... .................0 ......67,256 12/01/2022 1FE......
3128MC HA 6 FGG13625................................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ..........2,799,875 ..........2,799,875 ..........2,933,744 ........................... .................... .................18 .................... .................18 .................. ..........2,799,875 .................. .................... .................0 ......12,833 08/01/2022 1..........
3128MM KF 9 FHLMC  FGG18293.................................... .... .09/15/2009 MBS PAYDOWN...................... ............................. ..........6,399,351 ..........6,399,351 ..........6,614,329 ........................... .................... .........(10,120) .................... .........(10,120) .................. ..........6,399,351 .................. .................... .................0 ......52,570 11/01/2023 1FE......
3128MM KG 7 FHLMC  FGG18294.................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ..........5,105,090 ..........5,105,090 ..........5,264,624 ........................... .................... .........(44,321) .................... .........(44,321) .................. ..........5,105,090 .................. .................... .................0 ....134,536 09/01/2023 1FE......
31396U 3A 6 FHLMC  FHRR R008 FK............................. .... .09/16/2009 MBS PAYDOWN...................... ............................. .............141,128 .............141,128 .............139,011 ........................... .................... ...............195 .................... ...............195 .................. .............141,128 .................. .................... .................0 .............79 02/15/2020 1FE......
31410K N9 1 FNMA  FN889716....................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ..........6,884,414 ..........6,884,414 ..........7,144,731 ........................... .................... .........(41,247) .................... .........(41,247) .................. ..........6,884,414 .................. .................... .................0 ....122,358 12/01/2021 1FE......
3128M4 V4 2 FGG POOL 03035....................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. ..........1,701,146 ..........1,701,146 ..........1,666,858 ........................... .................... ...................... .................... ...................0 .................. ..........1,666,858 .................. ........34,289 ........34,289 ....242,262 04/01/2037 1FE......
3128MB XB 8 GFF POOL 13174....................................... .... .09/01/2009 MBS PAYDOWN...................... ............................. .............193,105 .............193,105 .............200,015 ........................... .................... ...................... .................... ...................0 .................. .............200,015 .................. .........(6,910) .........(6,910) ......30,866 06/01/2023 1FE......

3199999. Total - Bonds - U.S. Special Revenue & Assessment.................................................................................................. ........93,891,847 ........93,891,847 ........95,559,895 ........37,387,910 .................0 .......(289,506) .................0 .......(289,506) ...............0 ........93,864,469 ...............0 ........27,379 ........27,379 .2,581,163 ......XXX..... ..XXX...
Bonds - Industrial and Miscellaneous

00130H BN 4 AES CORP.................................................. .... .09/15/2009 WAMCO.................................... ............................. ...............83,513 ...............85,000 ...............85,550 ...............65,875 ........19,657 ................(26) .................... ..........19,631 .................. ...............85,506 .................. .........(1,993) .........(1,993) ........5,421 06/01/2020 3FE......
00165A AA 6 AMC ENTERTAINMENT, INC.................... .... .07/29/2009 CS FIRST BOSTON................. ............................. ...............54,313 ...............55,000 ...............53,670 ........................... .................... ...................1 .................... ...................1 .................. ...............53,671 .................. .............641 .............641 ...........722 06/01/2019 4FE......
001706 AB 6 ASSOC MATERIALS.................................. .... .07/27/2009 STERNE AGEE & LEACH....... ............................. .............121,500 .............300,000 .............132,000 .............122,237 .................... ..........11,647 .................... ..........11,647 .................. .............133,884 .................. .......(12,384) .......(12,384) ......13,969 03/01/2014 5FE......
00506T AJ 4 ACTIVANT SOLUTION............................... .... .07/31/2009 BROADPOINT CAPITAL.......... ............................. ...............48,825 ...............60,000 ...............27,900 ...............27,900 .................... ...............985 .................... ...............985 .................. ...............28,885 .................. ........19,940 ........19,940 ........4,338 05/01/2016 5FE......
00846U AC 5 AGILENT TECHNOLOGIES....................... .... .09/10/2009 LOOMIS.................................... ............................. .............725,520 .............720,000 .............495,375 .............363,313 .................... ..........10,356 .................... ..........10,356 .................. .............505,969 .................. ......219,551 ......219,551 ......40,759 11/01/2017 2FE......
013716 AR 6 ALCAN, INC................................................ .... .07/28/2009 VARIOUS.................................. ............................. ........15,262,350 ........15,000,000 ........14,654,100 ........14,794,284 .................... ..........29,859 .................... ..........29,859 .................. ........14,824,143 .................. ......438,207 ......438,207 ....641,198 09/15/2012 2FE......
018606 AF 0 ALLIANCE IMAGING.................................. .... .08/20/2009 LOOMIS.................................... ............................. .............440,475 .............470,000 .............455,163 .............399,500 ........57,477 ............1,793 .................... ..........59,270 .................. .............458,770 .................. .......(18,295) .......(18,295) ......23,442 12/15/2012 4FE......
018772 AB 9 ALLIANCE ONE INTL................................. .... .07/01/2009 CORPORATE ACTIONS.......... ............................. .............190,781 .............185,000 .............182,200 ...............87,150 ........20,036 ...............152 .................... ..........20,188 .................. .............181,538 .................. ..........9,243 ..........9,243 ......12,832 05/15/2012 4FE......
018772 AJ 2 ALLIANCE ONE INTL................................. .... .07/01/2009 CORPORATE ACTIONS.......... ............................. .............121,250 .............125,000 ...............91,875 ...............91,875 .................... ............3,690 .................... ............3,690 .................. ...............95,565 .................. ........25,685 ........25,685 ........6,700 05/15/2012 4FE......
018772 AL 7 ALLIANCE ONE INTL................................. .... .08/13/2009 CS FIRST BOSTON................. ............................. ...............60,600 ...............60,000 ...............57,106 ........................... .................... .................20 .................... .................20 .................. ...............57,126 .................. ..........3,474 ..........3,474 ...........767 07/15/2016 4FE......
02378J BH 0 AMERICAN AIRLINES PT TRST............... .... .09/18/2009 WAMCO.................................... ............................. ...............70,000 ...............70,000 ...............67,375 ........................... .................... .................96 .................... .................96 .................. ...............67,471 .................. ..........2,529 ..........2,529 ........2,628 10/01/2011 2FE......
026874 BS 5 AMERICAN TNTL GROUP......................... .... .09/10/2009 VARIOUS.................................. ............................. ...............83,625 .............225,000 ...............87,530 ...............87,530 .................... ...................... .................... ...................0 .................. ...............87,530 .................. .........(3,905) .........(3,905) ......13,831 05/15/2058 3FE......
026874 BT 3 AMERICAN TNTL GROUP......................... .... .09/09/2009 WAMCO.................................... ............................. ...............92,800 .............120,000 ...............81,600 ........................... .................... ...............153 .................... ...............153 .................. ...............81,753 .................. ........11,047 ........11,047 ........7,995 08/15/2018 2FE......
032511 BC 0 ANADARKO PETROLEUM CORP............. .... .09/16/2009 DEUTSCHE BANK SECURITIES............................. ..........5,911,750 ..........5,000,000 ..........5,993,500 ........................... .................... ...........(5,562) .................... ...........(5,562) .................. ..........5,987,938 .................. .......(76,188) .......(76,188) ....236,833 03/15/2019 2FE......
032511 BD 8 ANADARKO PETRO.................................. .... .08/19/2009 CITIGROUP GLOBAL.............. ............................. ..........5,626,500 ..........5,000,000 ..........5,343,300 ........................... .................... .........(13,915) .................... .........(13,915) .................. ..........5,329,386 .................. ......297,115 ......297,115 ....178,976 03/15/2014 2FE......
03746A AC 4 APACHE FINANCE..................................... .... .07/20/2009 JPM........................................... ............................. ..........5,128,750 ..........5,000,000 ..........4,893,750 ..........4,902,819 .................... ............7,367 .................... ............7,367 .................. ..........4,910,186 .................. ......218,564 ......218,564 ....150,694 05/15/2015 1FE......
037933 AF 5 APRIA HEALTHCARE GROUP.................. .... .08/11/2009 BANK OF AMERICA................ ............................. ...............40,900 ...............40,000 ...............39,644 ........................... .................... ...................... .................... ...................0 .................. ...............39,644 .................. ..........1,256 ..........1,256 .............14 11/01/2014 4FE......
03938L AM 6 ARCELORMITTAL...................................... .... .09/25/2009 LOOMIS.................................... ............................. ...............95,210 ...............80,000 ...............78,018 ........................... .................... .................21 .................... .................21 .................. ...............78,039 .................. ........17,171 ........17,171 ........2,802 06/01/2019 2FE......

05329W AE 2 AUTONATION, INC.................................... .... .08/03/2009 VARIOUS.................................. ............................. ...............68,175 ...............75,000 ...............75,938 ...............51,375 ........24,298 ...........(2,366) .................... ..........21,932 .................. ...............73,306 .................. .........(5,131) .........(5,131) ........2,571 04/15/2013 3FE......
055451 AD 0 BHP BILLITON FINANCE          CORPORATE.... .07/22/2009 CITIGROUP GLOBAL.............. ............................. ..........7,470,400 ..........7,000,000 ..........6,998,180 ..........6,998,199 .................... ...............257 .................... ...............257 .................. ..........6,998,457 .................. ......471,944 ......471,944 ....296,965 03/29/2012 1FE......
05947U 2N 7 BACM 2005-5 A2........................................ .... .09/01/2009 MBS PAYDOWN...................... ............................. .............228,082 .............228,082 .............209,578 ........................... .................... ............8,225 .................... ............8,225 .................. .............228,082 .................. .................... .................0 ........6,634 10/01/2010 1FE......



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Q
E05.1

  SCHEDULE D - PART 4
  Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market

CUSIP g Disposal Shares of Carrying Increase/ (Amortization)/ Impairment B./A.C.V. Change in Value At on on on Received Maturity Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year Date (a)

07386H TY 7 BALTA 2005-5 1A1..................................... .... .09/25/2009 MBS PAYDOWN...................... ............................. .................2,988 .................2,988 .................1,972 ........................... .................... ...................7 .................... ...................7 .................. .................2,988 .................. .................... .................0 ...............1 07/25/2035 1FE......
081437 AG 0 BEMIS COMPANY INC.............................. .... .08/26/2009 BANK OF AMERICA................ ............................. ..........5,210,300 ..........5,000,000 ..........5,229,500 ........................... .................... ...........(2,420) .................... ...........(2,420) .................. ..........5,227,080 .................. .......(16,780) .......(16,780) ......26,681 08/01/2014 2FE......
093679 AC 2 BLOCKBUSTER, INC................................. .... .09/18/2009 WAMCO.................................... ............................. ...............47,813 ...............65,000 ...............58,875 ...............31,525 ........29,439 ...............684 .................... ..........30,123 .................. ...............61,647 .................. .......(13,835) .......(13,835) ........6,194 09/01/2012 6FE......
099599 AE 2 BORDEN CHEMICAL................................. .... .07/27/2009 BANK OF AMERICA................ ............................. ...............43,000 .............100,000 .................8,000 .................8,000 .................... ...............122 .................... ...............122 .................. .................8,122 .................. ........34,878 ........34,878 ........6,630 04/15/2016 6FE......
099599 AH 5 BORDEN, INC............................................. .... .08/03/2009 BANK OF AMERICA................ ............................. .............344,000 .............800,000 .............120,000 .............120,000 .................... ...............720 .................... ...............720 .................. .............120,720 .................. ......223,280 ......223,280 ......65,627 03/15/2021 6FE......
099599 AJ 1 BORDEN, INC............................................. .... .08/03/2009 BANK OF AMERICA................ ............................. .............511,700 ..........1,190,000 .............142,800 .............142,800 .................... ............1,067 .................... ............1,067 .................. .............143,867 .................. ......367,833 ......367,833 ......91,370 02/15/2023 6FE......
117043 AL 3 BRUNSWIG CORP..................................... .... .08/11/2009 JPM........................................... ............................. ...............20,100 ...............20,000 ...............19,407 ........................... .................... ...................... .................... ...................0 .................. ...............19,407 .................. .............693 .............693 .................. 11/01/2016 4FE......
125581 AH 1 CIT GROUP, INC........................................ .... .07/08/2009 VARIOUS.................................. ............................. ...............28,065 ...............51,000 ........................... ........................... .................... ..............(150) .................... ..............(150) .................. ...................(150) .................. ........28,215 ........28,215 ........2,338 02/13/2014 3FE......
125581 AQ 1 CIT GROUP................................................ .... .07/16/2009 J.P.MORGAN........................... ............................. ...............74,200 .............140,000 .............124,600 .............130,003 .................... ............4,978 .................... ............4,978 .................. .............134,981 .................. .......(60,781) .......(60,781) ........5,785 02/01/2010 3FE......
125581 AR 9 CIT GROUP................................................ .... .07/08/2009 GOLDMAN SACHS AND COMPANY............................. ...............37,740 ...............68,000 ...............55,000 ...............55,840 .................... ...............830 .................... ...............830 .................. ...............56,670 .................. .......(18,930) .......(18,930) ........3,230 02/01/2015 3FE......
125581 AY 4 CIT GROUP, INC........................................ .... .07/09/2009 DEUTSCHE BANK SECURITIES............................. .................1,914 .................4,300 .................2,695 .................2,695 .................... ...................6 .................... ...................6 .................. .................2,701 .................. ............(788) ............(788) ...........203 04/01/2036 3FE......
125581 CS 5 CIT GROUP................................................ .... .07/08/2009 J.P.MORGAN........................... ............................. .................8,640 ...............16,000 ...............12,960 ...............13,105 .................... ...............142 .................... ...............142 .................. ...............13,247 .................. .........(4,607) .........(4,607) ...........775 09/15/2016 3FE......
125581 CT 3 CIT GROUP................................................ .... .07/17/2009 VARIOUS.................................. ............................. ...............24,438 ...............46,000 ...............33,830 ...............13,616 .................... ...............886 .................... ...............886 .................. ...............35,052 .................. .......(10,615) .......(10,615) ........1,529 02/13/2012 3FE......
125581 FS 2 CIT GROUP, INC........................................ .... .07/13/2009 VARIOUS.................................. ............................. .............241,595 .............609,000 ........................... ........................... .................... ...............630 .................... ...............630 .................. ....................630 .................. ......240,965 ......240,965 ......40,704 12/18/2018 3FE......
12560P DB 4 CIT GROUP................................................ .... .07/17/2009 VARIOUS.................................. ............................. .............124,720 .............218,000 .............188,025 .............194,455 .................... ............6,202 .................... ............6,202 .................. .............200,657 .................. .......(75,937) .......(75,937) ........6,233 12/15/2010 3FE......
12560P FP 1 CIT GROUP................................................ .... .07/09/2009 CHASE SECURITIES INC....... ............................. .............166,125 .............315,000 .............240,593 .............240,929 .................... ...............407 .................... ...............407 .................. .............241,336 .................. .......(75,211) .......(75,211) ......14,353 10/01/2036 3FE......
126650 AV 2 CVS/CAREMARK....................................... .... .08/19/2009 BANK OF AMERICA................ ............................. ..........5,280,700 ..........5,000,000 ..........5,191,850 ........................... .................... ...........(2,687) .................... ...........(2,687) .................. ..........5,189,163 .................. ........91,537 ........91,537 ....107,656 09/15/2014 2FE......
14042H AE 3 COAFT 2007 C A3B.................................... .... .07/24/2009 VARIOUS.................................. ............................. .............543,390 .............551,241 .............528,130 .............534,546 .................... .........(11,792) .................... .........(11,792) .................. .............522,754 .................. ........20,636 ........20,636 ........4,353 04/15/2012 2FE......
147448 AC 8 CASELLA WASTE SYSTEMS INC............ .... .07/07/2009 BANK OF AMERICA................ ............................. ...............29,550 ...............30,000 ...............29,164 ........................... .................... ...................... .................... ...................0 .................. ...............29,164 .................. .............386 .............386 ...............9 07/15/2014 4FE......
14912L 3U 3 CATERPILLAR FINANCIAL SERV............. .... .09/02/2009 BANK OF AMERICA................ ............................. ........20,713,900 ........20,000,000 ........20,213,200 ........20,201,470 .................... .........(11,292) .................... .........(11,292) .................. ........20,190,178 .................. ......523,722 ......523,722 ....977,972 04/15/2018 1FE......
152312 AQ 7 CENTEX CORP.......................................... .... .09/11/2009 LOOMIS.................................... ............................. .............238,750 .............250,000 .............226,317 .............155,000 ........75,531 ............1,716 .................... ..........77,247 .................. .............232,247 .................. ..........6,503 ..........6,503 ........9,880 06/15/2015 3FE......
163893 AA 8 CHEMTURA CORP.................................... .... .07/01/2009 J.P.MORGAN........................... ............................. .............867,180 ..........1,192,000 .............864,200 .............400,600 ......453,851 ..........10,354 .................... ........464,205 .................. .............864,805 .................. ..........2,375 ..........2,375 .................. 06/01/2016 6FE......
165167 CC 9 CHESAPEAKE ENERGY CORP................ .... .09/14/2009 WAMCO.................................... ............................. .............238,413 .............260,000 .............257,413 .............191,100 ........53,721 .................67 .................... ..........53,788 .................. .............257,488 .................. .......(19,076) .......(19,076) ......14,033 12/15/2018 3FE......
171871 AE 6 CINCINNATI BELL...................................... .... .08/07/2009 BANK OF AMERICA................ ............................. .............540,350 .............535,000 .............510,788 .............411,950 ......106,751 ............1,580 .................... ........108,331 .................. .............520,281 .................. ........20,069 ........20,069 ......48,167 01/15/2014 4FE......
171875 AD 9 CINCINNATI BELL TELEPHONE............... .... .09/02/2009 WAMCO.................................... ............................. ...............14,325 ...............20,000 ...............12,400 .................7,734 ..........4,635 .................50 .................... ............4,685 .................. ...............12,420 .................. ..........1,905 ..........1,905 ...........970 12/01/2028 3FE......
172967 CQ 2 CITIGROUP, INC........................................ .... .09/25/2009 LOOMIS.................................... ............................. .............490,105 .............515,000 .............432,113 ........................... .................... ............4,249 .................... ............4,249 .................. .............436,362 .................. ........53,743 ........53,743 ......13,805 09/15/2014 1FE......
17305E CQ 6 CCCIT 2005 C3........................................... .... .08/25/2009 VARIOUS.................................. ............................. ..........1,056,027 ..........1,215,000 .............557,578 ........................... .................... ..........48,726 .................... ..........48,726 .................. .............606,305 .................. ......449,722 ......449,722 ........6,106 07/15/2014 2FE......
17305E DB 8 CCCIT 2006  C1  CA      FLOATER............ .... .08/24/2009 LOOMIS.................................... ............................. .............354,643 .............420,000 .............172,856 ........................... .................... ..........20,056 .................... ..........20,056 .................. .............192,912 .................. ......161,731 ......161,731 ........2,001 02/20/2015 2FE......
204386 AL 0 CIE GENER DE GEOPHYSIQUE.............. .... .08/17/2009 CS FIRST BOSTON................. ............................. .................5,250 .................5,000 .................4,848 ........................... .................... ...................2 .................... ...................2 .................. .................4,849 .................. .............401 .............401 .............94 05/15/2016 3FE......
209615 BX 0 CONSOLIDATED NATURAL GAS............. .... .07/27/2009 FTN FINANCIAL....................... ............................. ........10,802,500 ........10,000,000 ........10,375,600 ........10,340,551 .................... .........(66,265) .................... .........(66,265) .................. ........10,274,286 .................. ......528,214 ......528,214 ....467,014 11/01/2011 2FE......
212015 AA 9 CONTINENTAL RESOURCES................... .... .09/21/2009 WAMCO.................................... ............................. ...............51,063 ...............50,000 ...............49,580 ........................... .................... ...................... .................... ...................0 .................. ...............49,580 .................. ..........1,483 ..........1,483 .............11 10/01/2019 4FE......
22026E AA 1 CORRAL FINANS AB................................. .... .08/28/2009 VARIOUS.................................. ............................. ...............58,500 ...............75,001 ...............41,660 ...............41,660 .................... ...................... .................... ...................0 .................. ...............41,660 .................. ........16,840 ........16,840 ........2,570 04/15/2010 5*.........
228227 AZ 7 CROWN CASTLE INTL CORP................... .... .09/25/2009 LOOMIS.................................... ............................. .............242,075 .............230,000 .............207,957 ........................... .................... ............1,750 .................... ............1,750 .................. .............209,707 .................. ........32,368 ........32,368 ......13,973 01/15/2015 4FE......
23326B AB 0 DI FINANCE/DYNCORP............................. .... .07/30/2009 VARIOUS.................................. ............................. .............206,825 .............210,000 .............195,300 .............182,963 ........17,654 ............1,068 .................... ..........18,722 .................. .............201,684 .................. ..........5,141 ..........5,141 ......18,755 02/15/2013 4FE......
24422E QM 4 JOHN DEERE CAPITAL............................. .... .07/27/2009 VARIOUS.................................. ............................. ........10,686,750 ........10,000,000 ..........9,977,300 ..........9,979,541 .................... ............2,388 .................... ............2,388 .................. ..........9,981,929 .................. ......704,821 ......704,821 ....306,625 12/17/2012 1FE......
247367 BK 0 DELTA AIR LINES...................................... .... .08/12/2009 SECURITY CALLED BY ISSUER at 100.000............................. .................6,632 .................6,632 .................3,714 .................3,714 .................... ...................... .................... ...................0 .................. .................3,714 .................. ..........2,918 ..........2,918 ...........594 08/10/2014 3FE......
25243Y AN 9 DIAGEO CAPITAL...................................... .... .08/25/2009 CITIGROUP GLOBAL.............. ............................. ........11,571,350 ........10,000,000 ........11,239,600 ........................... .................... .......(135,626) .................... .......(135,626) .................. ........11,103,974 .................. ......467,376 ......467,376 ....628,924 01/15/2014 1FE......
25459H AB 1 DIRECT TV FINANCE................................ .... .09/22/2009 WAMCO.................................... ............................. .............170,156 .............165,000 .............169,813 ...............79,600 ..........2,853 ..............(605) .................... ............2,248 .................. .............168,760 .................. ..........1,396 ..........1,396 ......14,087 03/15/2013 3FE......
256669 AF 9 DOLLAR GENERAL CORPORATION....... .... .08/27/2009 VARIOUS.................................. ............................. .............154,231 .............140,000 .............140,000 ........................... .................... ...................... .................... ...................0 .................. .............140,000 .................. ........14,231 ........14,231 ........8,971 07/15/2015 4FE......
260543 BR 3 DOW CHEMICAL COMPANY.................... .... .08/10/2009 CITIGROUP GLOBAL.............. ............................. ........10,460,300 ........10,000,000 ........10,255,600 ........10,226,424 .................... .........(34,175) .................... .........(34,175) .................. ........10,192,250 .................. ......268,051 ......268,051 ....520,000 10/01/2012 2FE......
26439V AB 3 DUKE CAPITAL.......................................... .... .09/14/2009 BANK OF AMERICA................ ............................. ........14,497,055 ........13,700,000 ........13,528,416 ........13,573,723 .................... ..........13,829 .................... ..........13,829 .................. ........13,587,552 .................. ......909,503 ......909,503 ....836,723 08/15/2014 2FE......
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277461 8Z 5 EASTMAN KODAK CO............................... .... .09/18/2009 WAMCO.................................... ............................. ...............42,900 ...............40,000 ...............40,000 ........................... .................... ...................... .................... ...................0 .................. ...............40,000 .................. ..........2,900 ..........2,900 .................. 04/01/2017 1FE......
281023 AU 5 EDISON MISSION ENERGY...................... .... .08/07/2009 LAZARD FRERES.................... ............................. ...............98,100 .............120,000 ...............87,300 ........................... .................... ...............833 .................... ...............833 .................. ...............88,133 .................. ..........9,967 ..........9,967 ........6,230 05/15/2017 3FE......
284138 AJ 3 ELAN CORP PLC....................................... .... .09/30/2009 WAMCO.................................... ............................. ...............39,491 ...............40,000 ...............39,484 ........................... .................... ...................... .................... ...................0 .................. ...............39,484 .................. .................7 .................7 .............29 10/15/2016 4FE......
292680 AD 7 ENERGY FUTURE HOLDINGS................. .... .08/18/2009 VARIOUS.................................. ............................. .............582,588 .............810,000 .............413,597 .............413,597 .................... .........(12,536) .................... .........(12,536) .................. .............401,061 .................. ......181,527 ......181,527 .................. 11/01/2017 4FE......
29273R AB 5 ENERGY TRANSFER PARTNERS      CORPORATE.... .08/25/2009 VARIOUS.................................. ............................. ........10,435,500 ........10,000,000 ........10,555,450 ........................... .................... ...........(7,197) .................... ...........(7,197) .................. ........10,548,253 .................. .....(112,753) .....(112,753) ....342,125 02/01/2015 2FE......
293791 AU 3 ENTERPRISE PRODUCTS........................ .... .09/18/2009 STATE STREET....................... ............................. ..........4,088,040 ..........4,000,000 ..........3,970,000 ........................... .................... ..........11,607 .................... ..........11,607 .................. ..........3,981,607 .................. ......106,433 ......106,433 ....160,600 06/01/2010 2FE......

30161M AE 3 EXELON GENERATION CO...................... .... .09/02/2009 JPM........................................... ............................. ..........9,694,980 ..........9,000,000 ..........9,016,520 ..........9,014,202 .................... ..............(346) .................... ..............(346) .................. ..........9,013,856 .................. ......681,124 ......681,124 ....522,350 10/01/2017 2FE......
30161N AB 7 EXELON CORPORATION.......................... .... .09/18/2009 STATE STREET....................... ............................. ..........3,834,600 ..........3,750,000 ..........3,684,375 ........................... .................... ..........25,687 .................... ..........25,687 .................. ..........3,710,062 .................. ......124,538 ......124,538 ....128,865 06/15/2010 2FE......
30250B AC 3 FMG FINANCE PTY LTD........................... .... .09/09/2009 WAMCO.................................... ............................. ...............91,588 ...............85,000 ...............68,100 ........................... .................... ...............708 .................... ...............708 .................. ...............68,808 .................. ........22,779 ........22,779 ........9,357 09/01/2016 4FE......
305560 AH 7 FAIRPOINT COMMUNICATIONS.............. .... .07/24/2009 CORPORATE ACTIONS.......... ............................. ..........1,086,070 ..........1,530,000 .............334,125 .............180,144 .................... ............6,936 .................... ............6,936 .................. .............334,980 .................. ......751,090 ......751,090 ......62,672 04/01/2018 6FE......
305560 AL 8 FAIRPOINT COMMUNICATIONS.............. .... .08/24/2009 LOOMIS.................................... ............................. ...............14,194 ...............78,858 ...............53,668 ........................... .................... ..........64,448 .................... ..........64,448 .................. .............118,116 .................. .....(103,922) .....(103,922) ...........284 04/02/2018 5FE......
31430Q AZ 0 FELCOR LODGING TRUST INC................ .... .09/18/2009 WAMCO.................................... ............................. ...............23,875 ...............25,000 ...............22,409 ........................... .................... ...................... .................... ...................0 .................. ...............22,409 .................. ..........1,466 ..........1,466 .................. 10/01/2014 4FE......
345370 CA 6 FORD MOTOR CO..................................... .... .08/04/2009 DEUTSCHE BANK SECURITIES............................. .............364,838 .............470,000 .............131,600 .............131,600 .................... ...............164 .................... ...............164 .................. .............131,764 .................. ......233,074 ......233,074 ......37,058 07/16/2031 6FE......
345397 UC 5 FORD MOTOR CREDIT............................. .... .09/30/2009 LOOMIS.................................... ............................. ..........1,237,444 ..........1,235,000 ..........1,088,788 ..........1,049,540 ......119,436 ..........45,339 .................... ........164,775 .................. ..........1,214,315 .................. ........23,129 ........23,129 ......83,470 01/15/2010 5FE......
345397 UJ 0 FORD MOTOR CREDIT CO....................... .... .07/31/2009 DEUTSCHE BANK SECURITIES............................. .............137,900 .............140,000 .............105,984 .............105,984 .................... ............9,371 .................... ............9,371 .................. .............115,355 .................. ........22,545 ........22,545 ........9,190 11/01/2010 5FE......
35638P AA 8 FREEDOM GROUP.................................... .... .07/15/2009 BANK OF AMERICA................ ............................. .................7,000 .................7,000 .................6,848 ........................... .................... ...................... .................... ...................0 .................. .................6,848 .................. .............152 .............152 .................. 08/01/2015 4FE......
35687M AM 9 FREESCALE SEMICONDUCTORS........... .... .07/17/2009 CITIGROUP GLOBAL.............. ............................. ...............16,275 ...............30,000 ...............11,250 .................8,800 .................... ...............596 .................... ...............596 .................. ...............11,846 .................. ..........4,429 ..........4,429 ........1,605 12/15/2014 5FE......
36186C AP 8 GMAC LLC.................................................. .... .07/09/2009 PRIOR YEAR INCOME............ ............................. ........................... ........................... ........................... ........................... .................... ...................... .................... ...................0 .................. ........................... .................. .................... .................0 .............13 12/31/2013 6FE......
36186C AW 3 GMAC LLC.................................................. .... .07/28/2009 GOLDMAN SACHS AND COMPANY............................. ...............79,380 ...............98,000 ........................... ........................... .................... ..............(384) .................... ..............(384) .................. ...................(384) .................. ........79,764 ........79,764 ........5,503 12/01/2014 6FE......
37250W AA 6 GEOEYE INC.............................................. .... .09/24/2009 WAMCO.................................... ............................. ...............85,744 ...............85,000 ...............82,673 ........................... .................... ...................... .................... ...................0 .................. ...............82,673 .................. ..........3,071 ..........3,071 .................. 10/01/2015 4FE......
37932J AB 9 GLOBAL CROSSING LTD.......................... .... .09/11/2009 WAMCO.................................... ............................. ...............30,525 ...............30,000 ...............29,383 ........................... .................... ...................... .................... ...................0 .................. ...............29,383 .................. ..........1,142 ..........1,142 .................. 09/15/2015 4FE......
382550 AH 4 GOODYEAR TIRE...................................... .... .09/21/2009 LOOMIS.................................... ............................. .............862,750 .............850,000 .............838,138 .............705,500 ......138,569 ............1,501 .................... ........140,070 .................. .............845,570 .................. ........17,180 ........17,180 ......73,648 08/15/2011 4FE......
404030 AC 2 H&E EQUIPMENT SERVICES................... .... .09/04/2009 VARIOUS.................................. ............................. ...............62,300 ...............70,000 ...............72,688 ...............37,100 ........35,194 ..............(167) .................... ..........35,027 .................. ...............72,127 .................. .........(9,827) .........(9,827) ........6,674 07/15/2016 4FE......
404119 BA 6 HCA INC...................................................... .... .07/29/2009 CITIGROUP GLOBAL.............. ............................. ...............30,938 ...............30,000 ...............23,627 ...............23,627 .................... ...................... .................... ...................0 .................. ...............23,627 .................. ..........7,310 ..........7,310 ........1,999 11/15/2016 4FE......
40430L AA 7 HSBC FINANCE CAPITAL......................... .... .08/07/2009 VARIOUS.................................. ............................. ........12,700,000 ........20,000,000 ........11,800,000 ........11,800,000 .................... ..........34,467 .................... ..........34,467 .................. ........11,834,467 .................. ......865,533 ......865,533 ....825,077 11/30/2035 2FE......
413627 BC 3 HARRAHS OPERATIN COMPANY............ .... .07/09/2009 CS FIRST BOSTON................. ............................. ...............13,620 ...............24,000 ...............13,800 ........................... .................... ..............(220) .................... ..............(220) .................. ...............13,811 .................. ............(191) ............(191) ........1,333 12/15/2018 5FE......
420122 AB 9 HAWKER BEECHCRAFT ACQ.................. .... .08/06/2009 VARIOUS.................................. ............................. .............100,500 .............150,000 ...............24,788 ........................... .................... ............1,366 .................... ............1,366 .................. ...............26,154 .................. ........74,346 ........74,346 ......10,979 04/01/2015 5FE......
421933 AH 5 HEALTH MANAGEMENT ASSOC............. .... .07/21/2009 VARIOUS.................................. ............................. .............555,544 .............645,000 .............461,238 ........................... .................... ............7,179 .................... ............7,179 .................. .............468,417 .................. ........87,127 ........87,127 ......30,388 04/15/2016 3FE......
428040 CA 5 HERTZ CORP............................................. .... .07/15/2009 VARIOUS.................................. ............................. ...............30,888 ...............35,000 ...............15,969 ...............15,969 .................... ...............530 .................... ...............530 .................. ...............16,498 .................. ........14,389 ........14,389 ........7,806 01/01/2016 4FE......
442488 BC 5 K HOVNANIAN ENTERPRISES................. .... .09/14/2009 VARIOUS.................................. ............................. .............342,900 .............360,000 .............273,600 .............273,600 .................... ............8,993 .................... ............8,993 .................. .............282,593 .................. ........60,307 ........60,307 ......34,222 05/01/2013 4FE......
448055 AA 1 HUSKEY ENERGY, INC............................. .... .08/05/2009 VARIOUS.................................. ............................. ........10,796,450 ........10,000,000 ........10,286,900 ........10,265,943 .................... .........(43,626) .................... .........(43,626) .................. ........10,222,317 .................. ......574,133 ......574,133 ....405,382 06/15/2012 2FE......
448055 AE 3 HUSKEY ENERGY, INC............................. .... .08/24/2009 J.P.MORGAN........................... ............................. ........10,348,547 ..........9,658,000 ........10,064,489 ........................... .................... ...........(6,154) .................... ...........(6,154) .................. ........10,058,335 .................. ......290,212 ......290,212 ....167,781 06/15/2014 2FE......
45823V AE 1 INTELSAT CORP........................................ .... .07/30/2009 SEAPORT GROUP.................. ............................. ...............30,525 ...............30,000 ...............25,763 ...............25,793 .................... ...............322 .................... ...............322 .................. ...............26,115 .................. ..........4,410 ..........4,410 ........2,690 08/15/2014 4FE......
45974V ZX 9 INTERNATIONAL LEASE FINANCE.......... .... .08/18/2009 VARIOUS.................................. ............................. ........14,325,000 ........20,000,000 ........19,912,100 ........19,939,280 .................... ............8,788 .................... ............8,788 .................. ........19,948,067 .................. ..(5,623,067) ..(5,623,067) ....841,975 01/10/2013 2FE......
46489N AD 4 ISPAT INLAND ULC              CORPORATE .... .09/25/2009 LOOMIS.................................... ............................. .............167,200 .............160,000 .............143,225 ........................... .................... ............1,139 .................... ............1,139 .................. .............144,364 .................. ........22,836 ........22,836 ........7,757 04/01/2014 2FE......
482480 AA 8 KLA INSTRUMENTS CORP....................... .... .09/09/2009 LOOMIS.................................... ............................. .............433,938 .............425,000 .............336,813 ........................... .................... ............3,546 .................... ............3,546 .................. .............340,359 .................. ........93,579 ........93,579 ......25,496 05/01/2018 2FE......
494550 BA 3 KINDER MORGAN ENER PART............... .... .08/19/2009 CITIGROUP GLOBAL.............. ............................. ..........5,286,600 ..........5,000,000 ..........5,260,300 ........................... .................... ...........(2,730) .................... ...........(2,730) .................. ..........5,257,570 .................. ........29,030 ........29,030 ......78,125 02/15/2015 2FE......
50075N AH 7 KRAFT FOODS........................................... .... .08/05/2009 VARIOUS.................................. ............................. ........11,480,300 ........10,500,000 ........10,951,815 ........10,787,980 .................... .........(47,589) .................... .........(47,589) .................. ........10,740,391 .................. ......739,909 ......739,909 ....450,087 06/01/2012 2FE......
501044 CH 2 KROGER CO.............................................. .... .09/29/2009 J.P.MORGAN........................... ............................. ..........4,499,869 ..........4,078,000 ..........4,368,088 ........................... .................... ...........(3,025) .................... ...........(3,025) .................. ..........4,365,063 .................. ......134,806 ......134,806 ......53,643 01/15/2020 2FE......
52517P G9 6 LEHMEN BROTHERS HOLDING............... .... .08/18/2009 VARIOUS.................................. ............................. ..........1,801,500 ........10,000,000 ..........1,225,000 .............240,576 ......635,797 ........936,033 .................... .....1,571,830 .................. ..........1,812,405 .................. .......(10,905) .......(10,905) .................. 04/25/2011 6FE......
525237 BF 9 LXS 2007-10H  1A11.................................. .... .09/25/2009 MBS PAYDOWN...................... ............................. ...............33,772 ...............33,772 ...............14,353 ........................... .................... ...............908 .................... ...............908 .................. ...............33,772 .................. .................... .................0 .............13 07/25/2037 5FE......
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526057 AS 3 LENNAR CORP.......................................... .... .09/22/2009 LOOMIS.................................... ............................. .............463,750 .............500,000 .............305,000 .............305,000 .................... ..........14,058 .................... ..........14,058 .................. .............319,058 .................. ......144,692 ......144,692 ......22,867 05/31/2015 3FE......
527288 BC 7 LEUCADIA NATIONAL CORP.................... .... .09/30/2009 WAMCO.................................... ............................. .............144,000 .............150,000 .............111,375 .............111,375 .................... ............2,241 .................... ............2,241 .................. .............113,616 .................. ........30,384 ........30,384 ......11,281 03/15/2017 3FE......
527298 AJ 2 LEVEL 3 FINANCING................................. .... .07/06/2009 CS FIRST BOSTON................. ............................. .............123,300 .............180,000 ...............78,300 ...............78,300 .................... ..............(695) .................... ..............(695) .................. ...............77,605 .................. ........45,695 ........45,695 ......10,239 02/15/2015 5FE......
542514 SC 9 LBMLT 2006-WL2 2A3................................ .... .09/25/2009 MBS PAYDOWN...................... ............................. ...............33,612 ...............33,612 ...............22,310 ........................... .................... ...............399 .................... ...............399 .................. ...............33,612 .................. .................... .................0 .............31 01/25/2036 3FE......
548661 CN 5 LOWE'S COMPANIES................................ .... .08/27/2009 CITIGROUP.............................. ............................. ..........5,565,900 ..........5,000,000 ..........4,995,900 ..........4,995,795 .................... ...............608 .................... ...............608 .................. ..........4,996,403 .................. ......569,497 ......569,497 ....293,139 09/15/2017 1FE......
55264T DV 0 MBNAS 2006 C3......................................... .... .07/08/2009 GREENWICH CAPITAL........... ............................. .............125,169 .............140,000 ...............68,250 ........................... .................... ............4,404 .................... ............4,404 .................. ...............72,654 .................. ........52,515 ........52,515 ...........486 10/15/2013 2FE......
581557 AW 5 MCKESSON CORP.................................... .... .09/14/2009 VARIOUS.................................. ............................. ........16,467,700 ........15,000,000 ........15,507,600 ........................... .................... .........(39,727) .................... .........(39,727) .................. ........15,467,873 .................. ......999,827 ......999,827 ....575,069 02/15/2014 2FE......
59151K AE 8 METHANEX CORP..................................... .... .09/16/2009 VARIOUS.................................. ............................. ...............58,725 ...............60,000 ...............66,600 ...............64,733 .................... ..............(687) .................... ..............(687) .................. ...............64,046 .................. .........(5,321) .........(5,321) ........5,026 08/15/2012 2FE......
591709 AC 4 METROPCS WIRELESS............................ .... .07/14/2009 CS FIRST BOSTON................. ............................. .................5,000 .................5,000 .................5,163 .................4,475 .............662 ................(10) .................... ...............652 .................. .................5,127 .................. ............(127) ............(127) ...........329 11/01/2014 4FE......
591709 AJ 9 METROPCS WIRELESS............................ .... .08/06/2009 VARIOUS.................................. ............................. ...............69,750 ...............70,000 ...............62,650 ........................... .................... ...............473 .................... ...............473 .................. ...............63,123 .................. ..........6,627 ..........6,627 ........3,615 11/01/2014 4FE......

60467M AC 5 MIRANT MID-ATLANTIC LLC.................... .... .08/26/2009 STATE STREET....................... ............................. ...............19,535 ...............19,486 ...............22,457 ...............17,927 ..........4,501 ................(44) .................... ............4,457 .................. ...............22,385 .................. .........(2,850) .........(2,850) ........1,307 12/30/2028 3FE......
62941F AH 1 NTL CABLE PLC......................................... .... .07/07/2009 STERNE AGEE & LEACH....... ............................. ...............43,556 ...............45,000 ...............33,300 ...............33,300 .................... ...............457 .................... ...............457 .................. ...............33,757 .................. ..........9,800 ..........9,800 ........3,539 08/15/2016 4FE......
651715 AB 0 NEWPAGE CORP...................................... .... .09/17/2009 VARIOUS.................................. ............................. .............119,246 .............525,000 .............177,084 .............131,963 .................... ..........17,142 .................... ..........17,142 .................. .............194,226 .................. .......(74,980) .......(74,980) ......22,329 05/01/2012 6FE......
651715 AD 6 NEWPAGE CORP...................................... .... .09/16/2009 WAMCO.................................... ............................. ...............27,450 ...............45,000 .................9,450 ........................... .................... ............2,111 .................... ............2,111 .................. ...............11,561 .................. ........15,889 ........15,889 ........3,988 05/01/2012 6FE......
655422 AS 2 NORANDA, INC.......................................... .... .07/24/2009 VARIOUS.................................. ............................. ........23,141,980 ........23,000,000 ........24,241,520 ........23,944,628 .................... .......(140,790) .................... .......(140,790) .................. ........23,803,839 .................. .....(661,859) .....(661,859) .1,728,319 07/15/2012 2FE......
65543A AB 0 NORANDA, INC.......................................... .... .09/11/2009 WAMCO.................................... ............................. .............219,575 .............330,000 ...............82,542 ........................... .................... ...............188 .................... ...............188 .................. ...............82,729 .................. ......136,846 ......136,846 ........8,614 05/15/2015 6FE......
65562V AA 2 NORDIC TELEPHONE CO......................... .... .09/08/2009 WAMCO.................................... ............................. .............115,575 .............115,000 ...............80,500 ...............80,500 .................... ...................... .................... ...................0 .................. ...............80,500 .................. ........35,075 ........35,075 ........8,789 05/01/2016 4FE......
664785 AC 6 NORTHERN BORDER............................... .... .09/18/2009 STATE STREET....................... ............................. ........12,253,257 ........11,658,000 ........12,003,030 ........................... .................... .......(132,875) .................... .......(132,875) .................. ........11,870,155 .................. ......383,102 ......383,102 ....798,978 06/15/2010 2FE......
67000X AB 2 NOVELIS, INC. SR NOTE.......................... .... .09/30/2009 VARIOUS.................................. ............................. ...............51,450 ...............60,000 ...............34,800 ...............34,800 .................... ............1,521 .................... ............1,521 .................. ...............36,321 .................. ........15,129 ........15,129 ........4,416 02/15/2015 5FE......
675758 AA 4 ODEBRECHT FINANCE LTD..................... .... .07/06/2009 ITAU SECURITIES INC............ ............................. .............100,000 .............100,000 ...............98,282 ...............80,000 ........18,409 .................66 .................... ..........18,475 .................. ...............98,476 .................. ..........1,524 ..........1,524 ........5,438 10/18/2017 3FE......
690742 AC 5 OWENS CORNING, INC............................ .... .08/05/2009 J.P.MORGAN........................... ............................. ...............51,900 ...............50,000 ...............49,193 ........................... .................... ..................(3) .................... ..................(3) .................. ...............49,190 .................. ..........2,710 ..........2,710 ...........760 06/15/2019 3FE......
691497 AC 5 OXFORD INDUSTRIES.............................. .... .07/01/2009 SECURITY CALLED BY ISSUER at 100.000............................. .............175,000 .............175,000 .............133,219 .............113,250 .................... ..........41,781 .................... ..........41,781 .................. .............175,000 .................. .................... .................0 ........9,017 06/01/2011 4FE......
69320D AA 7 PC FINANCIAL PARTNERSHIP................. .... .08/26/2009 BANK OF AMERICA................ ............................. ..........5,113,600 ..........5,000,000 ..........5,104,600 ........................... .................... ...........(1,465) .................... ...........(1,465) .................. ..........5,103,135 .................. ........10,465 ........10,465 ......73,611 11/15/2014 2FE......
693304 AN 7 PECO ENERGY.......................................... .... .08/28/2009 BANK OF AMERICA................ ............................. ..........5,335,150 ..........5,000,000 ..........5,273,650 ........................... .................... ...........(4,412) .................... ...........(4,412) .................. ..........5,269,238 .................. ........65,912 ........65,912 ....108,333 10/01/2014 1FE......
69352J AF 4 PPL ENERGY SUPPLY CO....................... .... .09/16/2009 VARIOUS.................................. ............................. ........15,744,050 ........15,000,000 ........14,855,100 ........14,890,181 .................... ..........12,258 .................... ..........12,258 .................. ........14,902,439 .................. ......841,611 ......841,611 ....886,500 08/15/2014 2FE......
699157 AC 7 PARALLEL PETROLEUM.......................... .... .09/11/2009 VARIOUS.................................. ............................. .............124,763 .............180,000 .............129,600 ...............64,708 ........64,838 ............1,149 .................... ..........65,987 .................. .............130,695 .................. .........(5,933) .........(5,933) ......20,232 08/01/2014 5FE......
700690 AL 4 PARK PLACE.............................................. .... .07/01/2009 STERNE AGEE & LEACH....... ............................. .............176,400 .............210,000 .............174,225 .............102,900 ........76,812 ............5,669 .................... ..........82,481 .................. .............185,381 .................. .........(8,981) .........(8,981) ......10,996 05/15/2011 6FE......
707132 AK 2 PENINSULA GAMING LLC........................ .... .07/28/2009 STERNE AGEE & LEACH....... ............................. ...............39,000 ...............40,000 ...............38,958 ........................... .................... ...................... .................... ...................0 .................. ...............38,958 .................. ...............42 ...............42 .................. 08/15/2017 4FE......
74834L AM 2 QUEST DIAGNOSTICS.............................. .... .09/14/2009 JPM........................................... ............................. ..........6,469,680 ..........6,000,000 ..........6,122,100 ..........6,110,846 .................... ...........(7,960) .................... ...........(7,960) .................. ..........6,102,887 .................. ......366,793 ......366,793 ....465,067 07/01/2017 2FE......
74837R AF 1 QUICKSILVER RESOURCES, INC............ .... .07/22/2009 CS FIRST BOSTON................. ............................. ...............21,200 ...............20,000 ...............19,343 ........................... .................... ...................1 .................... ...................1 .................. ...............19,344 .................. ..........1,856 ..........1,856 ...........209 01/01/2016 4FE......
75156M AB 1 RAMP 2006-RZ3 A2................................... .... .09/25/2009 MBS PAYDOWN...................... ............................. ...............17,146 ...............17,146 .................8,401 ........................... .................... .................99 .................... .................99 .................. ...............17,146 .................. .................... .................0 .............32 10/25/2035 2FE......
755111 BL 4 RAYTHEON CO.......................................... .... .07/24/2009 VARIOUS.................................. ............................. ........14,214,260 ........13,000,000 ........13,317,070 ........13,216,731 .................... .........(30,035) .................... .........(30,035) .................. ........13,186,696 .................. ...1,027,564 ...1,027,564 ....503,556 11/15/2012 1FE......
758753 AC 1 REGAL CINEMAS CORP........................... .... .07/15/2009 VARIOUS.................................. ............................. ...............79,600 ...............80,000 ...............78,049 ........................... .................... ...................... .................... ...................0 .................. ...............78,049 .................. ..........1,551 ..........1,551 .............24 07/15/2019 4FE......
767201 AH 9 RIO TINTO FIN USA LTD........................... .... .08/28/2009 WAMCO.................................... ............................. .............107,325 ...............90,000 ...............87,827 ........................... .................... .................32 .................... .................32 .................. ...............87,860 .................. ........19,465 ........19,465 ........3,038 05/01/2019 2FE......
78375P AL 1 RYERSON, INC.......................................... .... .08/05/2009 VARIOUS.................................. ............................. ...............83,600 .............100,000 ...............81,500 ...............43,250 ........38,250 ...................... .................... ..........38,250 .................. ...............81,500 .................. ..........2,100 ..........2,100 ........8,700 11/01/2015 5FE......
78401F AB 3 SBA TELECOMMUNICATIONS................. .... .07/21/2009 STERNE AGEE & LEACH....... ............................. ...............25,188 ...............25,000 ...............24,788 ........................... .................... ...................... .................... ...................0 .................. ...............24,788 .................. .............400 .............400 .................. 08/15/2019 3FE......
786514 BL 2 SAFEWAY, INC.......................................... .... .09/18/2009 STATE STREET....................... ............................. ..........7,445,376 ..........7,200,000 ..........7,367,544 ........................... .................... .........(49,705) .................... .........(49,705) .................. ..........7,317,839 .................. ......127,537 ......127,537 ....214,830 08/16/2010 2FE......
81377G AA 7 SABR 2006-FR4 A2A.................................. .... .09/25/2009 MBS PAYDOWN...................... ............................. ...............89,170 ...............89,170 ...............44,585 ........................... .................... ............5,325 .................... ............5,325 .................. ...............89,170 .................. .................... .................0 .............87 08/25/2036 5FE......
81725W AC 7 SENSATA TECHNOLOGIES..................... .... .09/02/2009 WAMCO.................................... ............................. .................8,850 ...............10,000 .................4,500 .................4,500 .................... ...............349 .................... ...............349 .................. .................4,849 .................. ..........4,001 ..........4,001 ...........682 05/01/2014 5FE......
817565 BA 1 SERVICE CORP INTL................................ .... .08/20/2009 WAMCO.................................... ............................. .............131,145 .............140,000 .............137,393 .............106,400 ........31,359 ...............164 .................... ..........31,523 .................. .............137,923 .................. .........(6,778) .........(6,778) ........8,505 04/01/2016 4FE......
834260 AB 7 SOLO CUP COMPANY.............................. .... .07/22/2009 VARIOUS.................................. ............................. .............136,150 .............165,000 .............110,250 ...............28,800 .................... ............3,292 .................... ............3,292 .................. .............113,542 .................. ........22,608 ........22,608 ......11,520 02/15/2014 5FE......
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852060 AD 4 SPRINT CAPITAL CORP........................... .... .09/10/2009 WAMCO.................................... ............................. ...............69,113 ...............95,000 ...............56,525 ...............45,600 ........10,925 ...............340 .................... ..........11,265 .................. ...............56,865 .................. ........12,247 ........12,247 ......10,243 11/15/2028 3FE......
861594 AB 5 STONE CONTAINER FINANCE................. .... .07/01/2009 CITIGROUP GLOBAL.............. ............................. .............118,238 .............260,000 ...............48,100 ...............48,100 .................... .........(26,818) .................... .........(26,818) .................. ...............21,282 .................. ........96,956 ........96,956 ........9,588 07/15/2014 6FE......
86364D AA 8 SARM 2007-7 1A1...................................... .... .09/25/2009 MBS PAYDOWN...................... ............................. .................4,899 .................4,899 .................2,303 ........................... .................... .................50 .................... .................50 .................. .................4,899 .................. .................... .................0 ...............6 08/25/2037 5FE......
864486 AB 1 SUBURBAN PROPANE PARTNERS........ .... .08/05/2009 WELLS FARGO SECURITIES. ............................. .................9,625 ...............10,000 .................9,500 .................8,200 ..........1,470 .................33 .................... ............1,503 .................. .................9,703 .................. ..............(78) ..............(78) ...........449 12/15/2013 3FE......
867363 AL 7 SUNGARD DATA SYSTEMS..................... .... .07/22/2009 SEAPORT GROUP.................. ............................. ...............67,200 ...............70,000 ...............46,200 ...............46,200 .................... ...................... .................... ...................0 .................. ...............46,200 .................. ........21,000 ........21,000 ........6,816 08/15/2015 5FE......
870757 AA 9 SAINT ACQUISITION CORP...................... .... .09/16/2009 VARIOUS.................................. ............................. ...............67,650 .............175,000 ...............87,863 ...............14,219 ........77,938 ............2,160 .................... ..........80,098 .................. ...............94,317 .................. .......(26,667) .......(26,667) ......11,610 05/15/2015 5FE......
870757 AB 7 SAINT ACQUISITION CORP...................... .... .09/22/2009 WAMCO.................................... ............................. ...............94,075 .............135,000 .............126,897 ...............12,319 ......115,112 ...............317 .................... ........115,429 .................. .............127,748 .................. .......(33,673) .......(33,673) ......14,349 05/15/2017 5FE......
87612B AB 8 TARGA RESOURCES PARTNERS........... .... .09/02/2009 WAMCO.................................... ............................. ...............45,000 ...............50,000 ...............50,000 ...............31,000 ........19,000 ...................... .................... ..........19,000 .................. ...............50,000 .................. .........(5,000) .........(5,000) ........5,042 07/01/2016 4FE......
878742 AN 5 TECK RESOURCES LTD........................... .... .07/27/2009 VARIOUS.................................. ............................. .............181,375 .............160,000 .............151,829 ........................... .................... .................35 .................... .................35 .................. .............151,864 .................. ........29,511 ........29,511 ........3,661 05/15/2019 3FE......
879385 AC 6 TELEFONICA EUROPE............................. .... .09/22/2009 STATE STREET....................... ............................. ........18,585,000 ........17,500,000 ........18,546,845 ........................... .................... .......(252,042) .................... .......(252,042) .................. ........18,294,803 .................. ......290,197 ......290,197 ....715,799 09/15/2010 1FE......
880779 AU 7 TEREX CORP............................................. .... .07/24/2009 CS FIRST BOSTON................. ............................. ...............44,275 ...............55,000 ...............43,838 ........................... .................... ...............267 .................... ...............267 .................. ...............44,104 .................. .............171 .............171 ........3,104 11/15/2017 5FE......
880779 AW 3 TEREX CORP............................................. .... .09/11/2009 WAMCO.................................... ............................. .................5,350 .................5,000 .................4,882 ........................... .................... ...................1 .................... ...................1 .................. .................4,883 .................. .............467 .............467 ...........156 06/01/2016 4FE......
882330 AH 6 TEXAS COMP ELECTRIC.......................... .... .09/24/2009 WAMCO.................................... ............................. .............216,510 .............380,250 .............205,300 .............154,700 .................... ...........(2,415) .................... ...........(2,415) .................. .............202,885 .................. ........13,626 ........13,626 ......19,052 11/01/2016 5FE......
88319Q M5 9 TEXTRON FINANCIAL CORP.................... .... .08/03/2009 BANK OF AMERICA................ ............................. ..........4,206,250 ..........5,000,000 ..........5,023,850 ..........5,022,352 .................... ...........(2,882) .................... ...........(2,882) .................. ..........5,019,471 .................. .....(813,221) .....(813,221) ....208,500 04/28/2013 3FE......
89784V AA 4 TRUE MOVE CO........................................ .... .08/03/2009 MERRILL LYNCH CAPITAL MARKETS............................. ...............90,500 .............100,000 ...............37,000 ...............37,000 .................... ............2,815 .................... ............2,815 .................. ...............39,815 .................. ........50,685 ........50,685 ........6,868 12/16/2013 4FE......
907818 CR 7 UNION PACIFIC CORP.............................. .... .09/18/2009 STATE STREET....................... ............................. ..........5,073,300 ..........5,000,000 ..........4,990,000 ........................... .................... ............3,850 .................... ............3,850 .................. ..........4,993,850 .................. ........79,450 ........79,450 ....147,014 06/01/2010 2FE......
914906 AB 8 UNIVISION COMM INC.............................. .... .07/10/2009 CORPORATE ACTIONS.......... ............................. ...............72,750 ...............75,000 ...............48,338 ........................... .................... ............3,665 .................... ............3,665 .................. ...............52,003 .................. ........20,747 ........20,747 ........2,846 07/15/2011 4FE......
92532B AA 7 VERSO PAPER HOLDINGS...................... .... .08/06/2009 VARIOUS.................................. ............................. .............118,200 .............120,000 .............110,362 ........................... .................... ...............168 .................... ...............168 .................. .............110,529 .................. ..........7,671 ..........7,671 ........2,236 07/01/2014 4FE......
92769L AA 9 VIRGIN MEDIA, INC................................... .... .09/08/2009 VARIOUS.................................. ............................. .............376,354 .............420,000 .............191,400 ...............70,301 .................... ............7,314 .................... ............7,314 .................. .............198,777 .................. ......177,577 ......177,577 ......19,932 11/15/2016 4FE......
92769V AA 7 VIRGIN MEDIA FINANCE.......................... .... .07/17/2009 STERNE AGEE & LEACH....... ............................. ...............99,788 .............100,000 ...............95,574 ........................... .................... .................28 .................... .................28 .................. ...............95,602 .................. ..........4,185 ..........4,185 ........3,123 08/15/2016 4FE......
92839U AB 3 VISTEON CORP......................................... .... .08/20/2009 VARIOUS.................................. ............................. ...............15,500 .............310,000 .................9,300 ..............(16,115) .................... ..........31,193 .................... ..........31,193 .................. ...............15,078 .................. .............422 .............422 ......12,788 08/01/2010 6FE......
92839U AD 9 VISTEON CORP......................................... .... .09/25/2009 VARIOUS.................................. ............................. ...............20,638 .............250,000 ...............60,000 ...............60,000 .................... .........(52,582) .................... .........(52,582) .................. .................7,418 .................. ........13,220 ........13,220 .............85 12/31/2016 6FE......
929903 DT 6 WACHOVIA CORP..................................... .... .07/10/2009 VARIOUS.................................. ............................. ..........8,016,320 ..........8,000,000 ..........8,116,480 ..........8,107,638 .................... ...........(5,670) .................... ...........(5,670) .................. ..........8,101,968 .................. .......(85,648) .......(85,648) ....268,333 06/15/2017 1FE......
94973V AQ 0 WELLPOINT, INC....................................... .... .08/21/2009 BARCLAY CAPITAL................. ............................. ........15,945,150 ........15,000,000 ........15,093,600 ........................... .................... ...........(2,099) .................... ...........(2,099) .................. ........15,091,501 .................. ......853,649 ......853,649 ....502,500 02/15/2014 2FE......
95058T AA 5 WENDY'S/ARBY'S GROUP, INC............... .... .07/27/2009 CS FIRST BOSTON................. ............................. .............137,113 .............135,000 .............131,670 ........................... .................... ...................4 .................... ...................4 .................. .............131,674 .................. ..........5,439 ..........5,439 ........1,349 07/15/2016 4FE......
969457 BB 5 WILLIAMS COS.......................................... .... .09/25/2009 LOOMIS.................................... ............................. .............123,900 .............120,000 .............120,750 .............120,722 .................... ................(24) .................... ................(24) .................. .............120,698 .................. ..........3,202 ..........3,202 ......10,875 01/15/2031 2FE......
970628 AA 1 WESTF 2005 1A A1.................................... .... .09/15/2009 VARIOUS.................................. ............................. .............134,615 .............134,615 .............132,596 .............133,826 .................... ...............790 .................... ...............790 .................. .............134,615 .................. .................... .................0 ........1,587 06/15/2030 2FE......

99M000 34 7 BRAZO STUDENT FINANCE CORP......... .... .09/08/2009 SECURITY CALLED BY ISSUER at 100.000............................. .............700,000 .............700,000 .............700,000 .............700,000 .................... ...................... .................... ...................0 .................. .............700,000 .................. .................... .................0 ........9,506 06/21/2038 1FE......
ED8558 76 6 CIT GROUP................................................ F.. .07/09/2009 JPM........................................... ............................. .............224,804 .............549,645 .............277,315 .............277,315 .................... ..........13,772 .................... ..........13,772 .................. .............291,086 .................. .......(66,282) .......(66,282) ........6,772 03/17/2015 1FE......
EF6940 86 2 CIT GROUP,INC......................................... F.. .07/10/2009 DEUTSCHE BANK SECURITIES............................. .............189,817 .............466,980 .............225,513 .............225,513 .................... ............8,954 .................... ............8,954 .................. .............234,467 .................. .......(44,651) .......(44,651) ......15,891 09/19/2016 1FE......

3899999. Total - Bonds - Industrial & Miscellaneous.................................................................................................................... ......413,777,242 ......421,744,677 ......403,293,092 ......239,958,088 ...2,254,175 ........393,347 .................0 .....2,647,522 ...............0 ......403,091,219 ...............0 .10,686,016 .10,686,016 18,173,041 ......XXX..... ..XXX...
8399997. Total - Bonds - Part 4..................................................................................................................................................... ......507,769,089 ......515,736,524 ......498,952,987 ......277,445,998 ...2,254,175 ........103,841 .................0 .....2,358,016 ...............0 ......497,055,688 ...............0 .10,713,395 .10,713,395 20,760,290 ......XXX..... ..XXX...
8399999. Total - Bonds................................................................................................................................................................. ......507,769,089 ......515,736,524 ......498,952,987 ......277,445,998 ...2,254,175 ........103,841 .................0 .....2,358,016 ...............0 ......497,055,688 ...............0 .10,713,395 .10,713,395 20,760,290 ......XXX..... ..XXX...
Preferred Stocks - Industrial and Miscellaneous

11988P 10 7 BUFFETS, INC............................................ .... .07/21/2009 PRESSRICH............................. ...............401.000 ....................401 ........................... ....................401 ........................... .................... ...................... .................... ...................0 .................. ....................399 .................. .................2 .................2 ...........401 ......XXX..... P5L......
74038A 20 7 PREFERRED BLOCKER, INC................... .... .08/21/2009 VARIOUS.................................. ...............725.878 .............293,593 ........................... ....................753 ........................... .................... ...................... .................... ...................0 .................. ....................753 .................. ......292,840 ......292,840 ......19,729 ......XXX..... P6U.....

8499999. Total - Preferred Stocks - Industrial & Miscellaneous................................................................................................... .............293,994 ...........XXX......... .................1,154 ........................0 .................0 ...................0 .................0 ...................0 ...............0 .................1,152 ...............0 ......292,842 ......292,842 ......20,130 ......XXX..... ..XXX...
8999997. Total - Preferred Stocks - Part 4.................................................................................................................................... .............293,994 ...........XXX......... .................1,154 ........................0 .................0 ...................0 .................0 ...................0 ...............0 .................1,152 ...............0 ......292,842 ......292,842 ......20,130 ......XXX..... ..XXX...
8999999. Total - Preferred Stocks................................................................................................................................................. .............293,994 ...........XXX......... .................1,154 ........................0 .................0 ...................0 .................0 ...................0 ...............0 .................1,152 ...............0 ......292,842 ......292,842 ......20,130 ......XXX..... ..XXX...
Common Stocks - Industrial and Miscellaneous

001084 10 2 AGCO CORP.............................................. .... .08/03/2009 MUNDER.................................. ...............300.000 .................9,906 ............XXX........ .................7,077 .................7,077 .................... ...................... .................... ...................0 .................. .................7,077 .................. ..........2,829 ..........2,829 .................. ......XXX..... L..........
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00130H 10 5 AES CORP.................................................. .... .08/25/2009 NY LIFE.................................... ............2,417.000 ...............32,203 ............XXX........ ...............45,479 ...............19,916 ........25,563 ...................... .................... ..........25,563 .................. ...............45,479 .................. .......(13,276) .......(13,276) .................. ......XXX..... L..........
002535 20 1 AARON RENTS, INC.................................. .... .07/20/2009 MUNDER.................................. ...............300.000 .................9,533 ............XXX........ .................8,021 .................7,986 ...............35 ...................... .................... .................35 .................. .................8,021 .................. ..........1,512 ..........1,512 .............15 ......XXX..... L..........
002824 10 0 ABBOTT LABORATORIES........................ .... .09/22/2009 VARIOUS.................................. ............9,709.000 .............443,702 ............XXX........ .............527,180 .............505,414 ..........9,500 ...................... .................... ............9,500 .................. .............527,180 .................. .......(83,478) .......(83,478) ......11,664 ......XXX..... L..........
00724F 10 1 ADOBE SYSTEMS, INC............................. .... .08/25/2009 NY LIFE.................................... ............3,914.000 .............121,378 ............XXX........ ...............82,651 ........................... .................... ...................... .................... ...................0 .................. ...............82,651 .................. ........38,728 ........38,728 .................. ......XXX..... L..........
00817Y 10 8 AETNA INC................................................. .... .09/22/2009 VARIOUS.................................. ..........38,856.000 ..........1,101,087 ............XXX........ ..........1,162,000 .............216,629 ......134,629 ...................... .................... ........134,629 .................. ..........1,162,000 .................. .......(60,913) .......(60,913) ...............3 ......XXX..... L..........
008190 10 0 AFFILIATED COMPUTER.......................... .... .08/11/2009 NY LIFE.................................... ............1,671.000 ...............74,942 ............XXX........ ...............87,994 ...............74,899 ........11,153 ...................... .................... ..........11,153 .................. ...............87,994 .................. .......(13,053) .......(13,053) .................. ......XXX..... L..........
008252 10 8 AFFILIATED MANAGERS GROUP............ .... .07/20/2009 MUNDER.................................. ...............200.000 ...............12,253 ............XXX........ ...............11,793 ........................... .................... ...................... .................... ...................0 .................. ...............11,793 .................. .............460 .............460 .................. ......XXX..... L..........
00846U 10 1 AGILENT TECHNOLOGIES....................... .... .07/14/2009 NY LIFE.................................... ...............105.000 .................2,049 ............XXX........ .................1,944 ........................... .................... ...................... .................... ...................0 .................. .................1,944 .................. .............104 .............104 .................. ......XXX..... L..........
009363 10 2 AIRGAS, INCORPORATED....................... .... .09/22/2009 VARIOUS.................................. ..........21,696.000 .............922,636 ............XXX........ .............900,293 .............845,927 ........54,366 ...................... .................... ..........54,366 .................. .............900,293 .................. ........22,343 ........22,343 ........7,394 ......XXX..... L..........
00971T 10 1 AKAMAI TECHNOLOGIES......................... .... .07/28/2009 NY LIFE.................................... ...............625.000 ...............12,637 ............XXX........ ...............12,202 ........................... .................... ...................... .................... ...................0 .................. ...............12,202 .................. .............435 .............435 .................. ......XXX..... L..........
01741R 10 2 ALLEGHENY TECHNOLOGIES................. .... .07/27/2009 ATLANTA LIFE......................... ..........11,364.000 .............317,969 ............XXX........ .............341,796 ........................... .................... ...................... .................... ...................0 .................. .............341,796 .................. .......(23,827) .......(23,827) ...........207 ......XXX..... L..........
018581 10 8 ALLIANCE DATA SYSTEMS...................... .... .09/22/2009 NY LIFE.................................... ...............852.000 ...............49,811 ............XXX........ ...............51,834 ...............39,644 ........12,190 ...................... .................... ..........12,190 .................. ...............51,834 .................. .........(2,023) .........(2,023) .................. ......XXX..... L..........
02076X 10 2 ALPLHA NATURAL RESOURCES............ .... .08/13/2009 RAYMOND JAMES & ASSOCIATES..........11,600.000 .............419,935 ............XXX........ .............230,202 ........................... .................... ...................... .................... ...................0 .................. .............230,202 .................. ......189,733 ......189,733 .................. ......XXX..... L..........
023135 10 6 AMAZON.COM........................................... .... .08/25/2009 NY LIFE.................................... ...............745.000 ...............62,317 ............XXX........ ...............60,289 ........................... .................... ...................... .................... ...................0 .................. ...............60,289 .................. ..........2,028 ..........2,028 .................. ......XXX..... L..........
023608 10 2 AMEREN CORP......................................... .... .08/25/2009 NY LIFE.................................... .................37.000 .................1,013 ............XXX........ ....................882 ........................... .................... ...................... .................... ...................0 .................. ....................882 .................. .............131 .............131 .............14 ......XXX..... L..........
02553E 10 6 AMERICAN EAGLE OUTFITTERS............ .... .09/22/2009 NY LIFE.................................... ...............702.000 ...............11,520 ............XXX........ .................6,835 .................5,195 ............(623) ...................... .................... ..............(623) .................. .................6,835 .................. ..........4,684 ..........4,684 ...........160 ......XXX..... L..........
025816 10 9 AMERICAN EXPRESS CO........................ .... .09/22/2009 VARIOUS.................................. ............9,324.000 .............283,575 ............XXX........ .............232,244 ...............30,255 ........30,960 ...................... .................... ..........30,960 .................. .............232,244 .................. ........51,331 ........51,331 ........2,582 ......XXX..... L..........
029912 20 1 AMERICAN TOWER CORP....................... .... .08/03/2009 MUNDER.................................. ............3,400.000 .............115,161 ............XXX........ .............126,155 ...............99,688 ........26,467 ...................... .................... ..........26,467 .................. .............126,155 .................. .......(10,994) .......(10,994) .................. ......XXX..... L..........
030111 10 8 AMERICAN SUPERCONDUCTOR CORP. .... .09/11/2009 MUNDER.................................. ............7,200.000 .............229,961 ............XXX........ .............117,432 .............117,432 .................... ...................... .................... ...................0 .................. .............117,432 .................. ......112,529 ......112,529 .................. ......XXX..... L..........
031162 10 0 AMGEN, INC............................................... .... .09/22/2009 NY LIFE.................................... ...............504.000 ...............30,521 ............XXX........ ...............21,758 ...............29,106 .........(7,348) ...................... .................... ...........(7,348) .................. ...............21,758 .................. ..........8,763 ..........8,763 .................. ......XXX..... L..........
037389 10 3 AON CORP................................................. .... .09/22/2009 NY LIFE.................................... ...............315.000 ...............12,977 ............XXX........ ...............13,741 ........................... .................... ...................... .................... ...................0 .................. ...............13,741 .................. ............(764) ............(764) .................. ......XXX..... L..........
037411 10 5 APACHE CORP.......................................... .... .08/24/2009 VARIOUS.................................. ............3,819.000 .............295,151 ............XXX........ .............243,272 .................6,484 ..........2,199 ...................... .................... ............2,199 .................. .............243,272 .................. ........51,879 ........51,879 ........1,159 ......XXX..... L..........
037604 10 5 APOLLO GROUP INC-CL A....................... .... .09/22/2009 NY LIFE.................................... ............1,359.000 ...............92,893 ............XXX........ ...............98,851 .............104,127 .........(5,275) ...................... .................... ...........(5,275) .................. ...............98,851 .................. .........(5,959) .........(5,959) .................. ......XXX..... L..........

03836W 10 3 AQUA AMERICA, INC................................ .... .07/14/2009 NY LIFE.................................... ...............526.000 .................9,074 ............XXX........ ...............10,203 ........................... .................... ...................... .................... ...................0 .................. ...............10,203 .................. .........(1,129) .........(1,129) .............71 ......XXX..... L..........
039483 10 2 ARCHER DANIELS MIDLAND CO............. .... .08/11/2009 NY LIFE.................................... ............2,828.000 ...............81,294 ............XXX........ ...............77,256 ...............48,896 .........(3,186) ...................... .................... ...........(3,186) .................. ...............77,256 .................. ..........4,037 ..........4,037 ........1,056 ......XXX..... L..........
045487 10 5 ASSOCIATED BANC CORP...................... .... .09/22/2009 NY LIFE.................................... ............3,599.000 ...............40,153 ............XXX........ ...............52,662 ........................... .................... ...................... .................... ...................0 .................. ...............52,662 .................. .......(12,509) .......(12,509) ...........269 ......XXX..... L..........
04621X 10 8 ASSURANT, INC........................................ .... .07/14/2009 NY LIFE.................................... ...............260.000 .................5,976 ............XXX........ .................6,030 ........................... .................... ...................... .................... ...................0 .................. .................6,030 .................. ..............(54) ..............(54) .............39 ......XXX..... L..........
049167 10 9 ATLAS AMERICA, INC............................... .... .07/15/2009 MUNDER.................................. ..........11,900.000 .............208,066 ............XXX........ .............176,715 .............176,715 .................... ...................... .................... ...................0 .................. .............176,715 .................. ........31,351 ........31,351 ...........595 ......XXX..... L..........
052769 10 6 AUTODESK, INC........................................ .... .09/08/2009 NY LIFE.................................... ............2,929.000 ...............68,080 ............XXX........ ...............53,178 .................3,537 ............(367) ...................... .................... ..............(367) .................. ...............53,178 .................. ........14,902 ........14,902 .................. ......XXX..... L..........

05329W 10 2 AUTONATION INC..................................... .... .09/22/2009 NY LIFE.................................... .................87.000 .................1,583 ............XXX........ .................1,027 ........................... .................... ...................... .................... ...................0 .................. .................1,027 .................. .............556 .............556 .................. ......XXX..... L..........
053332 10 2 AUTOZONE, INC........................................ .... .08/25/2009 NY LIFE.................................... ...............601.000 ...............91,076 ............XXX........ ...............82,148 ...............16,457 .........(1,225) ...................... .................... ...........(1,225) .................. ...............82,148 .................. ..........8,928 ..........8,928 .................. ......XXX..... L..........
053611 10 9 AVERY-DENNISON.................................... .... .07/14/2009 NY LIFE.................................... .................82.000 .................1,984 ............XXX........ .................1,880 ........................... .................... ...................... .................... ...................0 .................. .................1,880 .................. .............104 .............104 .............34 ......XXX..... L..........
054937 10 7 BB&T CORPORATION............................... .... .09/22/2009 VARIOUS.................................. ............5,085.000 .............121,643 ............XXX........ ...............91,457 ........................... .................... ...................... .................... ...................0 .................. ...............91,457 .................. ........30,186 ........30,186 ........3,153 ......XXX..... L..........
055921 10 0 BMC SOFTWARE, INC.............................. .... .08/11/2009 NY LIFE.................................... ............1,093.000 ...............37,113 ............XXX........ ...............32,962 ...............13,267 ............(300) ...................... .................... ..............(300) .................. ...............32,962 .................. ..........4,151 ..........4,151 .................. ......XXX..... L..........
058498 10 6 BALL CORP................................................ .... .07/28/2009 NY LIFE.................................... ...............385.000 ...............17,777 ............XXX........ ...............16,737 ........................... .................... ...................... .................... ...................0 .................. ...............16,737 .................. ..........1,040 ..........1,040 .............39 ......XXX..... L..........
059692 10 3 BANCORPSOUTH, INC.............................. .... .08/25/2009 VARIOUS.................................. ............1,041.000 ...............23,615 ............XXX........ ...............23,736 ........................... .................... ...................... .................... ...................0 .................. ...............23,736 .................. ............(121) ............(121) ...........376 ......XXX..... L..........
062540 10 9 BANK HAWAII CORP................................. .... .09/08/2009 NY LIFE.................................... ...............223.000 .................8,837 ............XXX........ .................6,586 ........................... .................... ...................... .................... ...................0 .................. .................6,586 .................. ..........2,251 ..........2,251 ...........201 ......XXX..... L..........
064058 10 0 BANK OF NEW YORK MELLON................ .... .08/11/2009 VARIOUS.................................. ............5,749.000 .............158,639 ............XXX........ .............233,920 .............162,869 ........71,051 ...................... .................... ..........71,051 .................. .............233,920 .................. .......(75,281) .......(75,281) ........2,469 ......XXX..... L..........
067383 10 9 BARD, INC.................................................. .... .09/22/2009 NY LIFE.................................... ...............607.000 ...............48,104 ............XXX........ ...............52,380 ........................... .................... ...................... .................... ...................0 .................. ...............52,380 .................. .........(4,277) .........(4,277) ...........212 ......XXX..... L..........
071813 10 9 BAXTER INTERNATIONAL........................ .... .07/01/2009 PRIOR YEAR INCOME............ ............................. ........................... ............XXX........ ........................... ........................... .................... ...................... .................... ...................0 .................. ........................... .................. .................... .................0 ...........131 ......XXX..... L..........
075811 10 9 BECKMAN COULTER, INC........................ .... .08/25/2009 NY LIFE.................................... ...............315.000 ...............21,481 ............XXX........ ...............16,909 ........................... .................... ...................... .................... ...................0 .................. ...............16,909 .................. ..........4,573 ..........4,573 .............54 ......XXX..... L..........
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081437 10 5 BEMIS CO................................................... .... .09/01/2009 VARIOUS.................................. ...............629.000 ...............16,846 ............XXX........ ...............14,504 ........................... .................... ...................... .................... ...................0 .................. ...............14,504 .................. ..........2,342 ..........2,342 ...........425 ......XXX..... L..........
084423 10 2 WR BERKLEY CORP................................. .... .09/08/2009 VARIOUS.................................. ............3,349.000 ...............79,647 ............XXX........ ...............95,823 .............103,819 .........(7,996) ...................... .................... ...........(7,996) .................. ...............95,823 .................. .......(16,176) .......(16,176) ...........681 ......XXX..... L..........
086516 10 1 BEST BUY CO INC..................................... .... .09/22/2009 NY LIFE.................................... ............1,630.000 ...............61,695 ............XXX........ ...............49,552 ...............26,367 .........(1,745) ...................... .................... ...........(1,745) .................. ...............49,552 .................. ........12,144 ........12,144 ...........600 ......XXX..... L..........
09247X 10 1 BLACKROCK, INC...................................... .... .07/07/2009 VARIOUS.................................. ............3,250.000 .............545,851 ............XXX........ .............575,326 .............435,988 ......139,339 ...................... .................... ........139,339 .................. .............575,326 .................. .......(29,475) .......(29,475) ........5,070 ......XXX..... L..........
099724 10 6 BORG WARNER INC................................. .... .09/08/2009 NY LIFE.................................... ...............279.000 .................9,075 ............XXX........ .................6,631 .................6,074 .............557 ...................... .................... ...............557 .................. .................6,631 .................. ..........2,445 ..........2,445 .............29 ......XXX..... L..........
101137 10 7 BOSTON SCIENTIFIC CORP.................... .... .09/08/2009 NY LIFE.................................... ..........14,856.000 .............162,922 ............XXX........ .............108,242 ...............43,421 .........(6,317) ...................... .................... ...........(6,317) .................. .............108,242 .................. ........54,681 ........54,681 .................. ......XXX..... L..........
109641 10 0 BRINKER INTERNATIONAL...................... .... .08/25/2009 NY LIFE.................................... ...............508.000 .................7,567 ............XXX........ .................9,167 ........................... .................... ...................... .................... ...................0 .................. .................9,167 .................. .........(1,600) .........(1,600) .............56 ......XXX..... L..........
110122 10 8 BRISTOL MYERS SQUIBB CO.................. .... .09/23/2009 VARIOUS.................................. ..........47,330.000 ..........1,043,377 ............XXX........ .............979,106 ........................... .................... ...................... .................... ...................0 .................. .............979,106 .................. ........64,271 ........64,271 ......24,592 ......XXX..... L..........
111320 10 7 BROADCOM CORP.................................... .... .09/22/2009 NY LIFE.................................... ............8,592.000 .............238,633 ............XXX........ .............187,809 ...............36,095 ..........2,686 ...................... .................... ............2,686 .................. .............187,809 .................. ........50,824 ........50,824 .................. ......XXX..... L..........
115236 10 1 BROWN & BROWN.................................... .... .07/28/2009 NY LIFE.................................... ...............550.000 ...............10,645 ............XXX........ ...............10,436 ........................... .................... ...................... .................... ...................0 .................. ...............10,436 .................. .............209 .............209 .............83 ......XXX..... L..........
12189T 10 4 BURLINGTON NORTHN SANTA FE......... .... .08/11/2009 NY LIFE.................................... .................91.000 .................7,436 ............XXX........ .................6,498 ........................... .................... ...................... .................... ...................0 .................. .................6,498 .................. .............938 .............938 ...........297 ......XXX..... L..........
124857 20 2 CBS CORP-CLASS B................................. .... .07/14/2009 VARIOUS.................................. ............1,153.000 .................6,935 ............XXX........ .................5,559 ........................... .................... ...................... .................... ...................0 .................. .................5,559 .................. ..........1,377 ..........1,377 ...........115 ......XXX..... L..........
125509 10 9 CIGNA CORP.............................................. .... .07/14/2009 NY LIFE.................................... ...............581.000 ...............14,358 ............XXX........ ...............18,599 .................9,790 ..........8,809 ...................... .................... ............8,809 .................. ...............18,599 .................. .........(4,241) .........(4,241) .............23 ......XXX..... L..........
12572Q 10 5 CME GROUP, INC...................................... .... .07/17/2009 NY LIFE.................................... .................87.000 ...............23,252 ............XXX........ ...............21,021 ........................... .................... ...................... .................... ...................0 .................. ...............21,021 .................. ..........2,231 ..........2,231 ...........100 ......XXX..... L..........
126408 10 3 CSX CORP.................................................. .... .09/08/2009 NY LIFE.................................... ...............321.000 ...............14,689 ............XXX........ .................8,200 ........................... .................... ...................... .................... ...................0 .................. .................8,200 .................. ..........6,489 ..........6,489 ...........141 ......XXX..... L..........
126650 10 0 CVS/CAREMARK....................................... .... .08/25/2009 VARIOUS.................................. .................68.000 .................2,394 ............XXX........ .................1,915 .................1,954 ..............(39) ...................... .................... ................(39) .................. .................1,915 .................. .............479 .............479 .............18 ......XXX..... L..........
127055 10 1 CABOT CORP............................................ .... .09/25/2009 SNYDER CAPITAL................... ..........12,300.000 .............282,521 ............XXX........ .............188,190 .............188,190 .................... ...................... .................... ...................0 .................. .............188,190 .................. ........94,331 ........94,331 ........6,642 ......XXX..... L..........
12709P 10 3 CABOT MICROELECTRONICS................. .... .07/27/2009 SNYDER CAPITAL................... ............8,600.000 .............284,477 ............XXX........ .............283,656 .............224,202 ........59,454 ...................... .................... ..........59,454 .................. .............283,656 .................. .............822 .............822 .................. ......XXX..... L..........
13342B 10 5 CAMERON INTL CORP.............................. .... .09/02/2009 NY LIFE.................................... ............4,636.000 .............159,108 ............XXX........ ...............99,190 .................4,797 .............155 ...................... .................... ...............155 .................. ...............99,190 .................. ........59,918 ........59,918 .................. ......XXX..... L..........
134429 10 9 CAMPBELL SOUP CO............................... .... .08/03/2009 VARIOUS.................................. ..........28,756.000 .............827,458 ............XXX........ .............787,627 ........................... .................... ...................... .................... ...................0 .................. .............787,627 .................. ........39,831 ........39,831 ......10,195 ......XXX..... L..........
141665 10 9 CAREER ED CORP.................................... .... .08/11/2009 NY LIFE.................................... ............1,027.000 ...............22,941 ............XXX........ ...............22,445 ........................... .................... ...................... .................... ...................0 .................. ...............22,445 .................. .............496 .............496 .................. ......XXX..... L..........
152312 10 4 CENTEX CORP.......................................... .... .08/26/2009 CORPORATE ACTIONS.......... ..........15,691.000 .............151,620 ............XXX........ .............151,620 ...............28,685 .........(1,711) ...................... .................... ...........(1,711) .................. .............151,620 .................. .................... .................0 .................. ......XXX..... L..........
153435 10 2 CENTRAL EURO DISTRIBUTION CORP.. .... .07/10/2009 MUNDER.................................. ............1,400.000 ...............34,115 ............XXX........ ...............37,198 ................(1,843) ........39,041 ...................... .................... ..........39,041 .................. ...............37,198 .................. .........(3,083) .........(3,083) .................. ......XXX..... L..........
166764 10 0 CHEVRONTEXACO CO............................. .... .09/22/2009 VARIOUS.................................. ..........10,267.000 .............677,956 ............XXX........ .............733,411 .............156,003 ........34,301 ...................... .................... ..........34,301 .................. .............733,411 .................. .......(55,455) .......(55,455) ........5,928 ......XXX..... L..........
168615 10 2 CHICO'S FAS, INC..................................... .... .09/10/2009 SNYDER CAPITAL................... ........116,500.000 ..........1,505,187 ............XXX........ .............555,529 .............486,970 ........68,559 ...................... .................... ..........68,559 .................. .............555,529 .................. ......949,658 ......949,658 .................. ......XXX..... L..........
169656 10 5 CHIPOTLE MEXICAN GRILL..................... .... .08/25/2009 NY LIFE.................................... ...............394.000 ...............34,717 ............XXX........ ...............31,903 ........................... .................... ...................... .................... ...................0 .................. ...............31,903 .................. ..........2,814 ..........2,814 .................. ......XXX..... L..........
171232 10 1 CHUBB CORP............................................ .... .09/22/2009 NY LIFE.................................... ............1,743.000 ...............72,713 ............XXX........ ...............84,790 ...............88,893 .........(4,103) ...................... .................... ...........(4,103) .................. ...............84,790 .................. .......(12,078) .......(12,078) ........2,309 ......XXX..... L..........
171340 10 2 CHURCH & DWIGHT CO........................... .... .09/22/2009 VARIOUS.................................. ...............722.000 ...............41,277 ............XXX........ ...............40,436 ...............40,519 ..............(83) ...................... .................... ................(83) .................. ...............40,436 .................. .............841 .............841 ...........208 ......XXX..... L..........
171779 30 9 CIENA, CORP............................................. .... .08/25/2009 NY LIFE.................................... ............2,055.000 ...............23,198 ............XXX........ ...............19,507 ........................... .................... ...................... .................... ...................0 .................. ...............19,507 .................. ..........3,690 ..........3,690 .................. ......XXX..... L..........
171798 10 1 CIMAREX ENERGY CO............................. .... .09/01/2009 VARIOUS.................................. ...............416.000 ...............16,533 ............XXX........ ...............11,628 ........................... .................... ...................... .................... ...................0 .................. ...............11,628 .................. ..........4,905 ..........4,905 .............50 ......XXX..... L..........
172062 10 1 CINCINNATI FINANCIAL CORP................ .... .07/28/2009 VARIOUS.................................. ............1,465.000 ...............34,729 ............XXX........ ...............34,954 ........................... .................... ...................... .................... ...................0 .................. ...............34,954 .................. ............(225) ............(225) ........1,041 ......XXX..... L..........
17275R 10 2 CISCO SYSTEMS, INCORPORATED....... .... .09/22/2009 NY LIFE.................................... ............9,380.000 .............203,341 ............XXX........ .............239,672 .............152,894 ........86,778 ...................... .................... ..........86,778 .................. .............239,672 .................. .......(36,330) .......(36,330) .................. ......XXX..... L..........
172967 10 1 CITIGROUP................................................ .... .07/14/2009 NY LIFE.................................... ............2,203.000 .................6,357 ............XXX........ .................6,543 ........................... .................... ...................... .................... ...................0 .................. .................6,543 .................. ............(186) ............(186) .................. ......XXX..... L..........
189054 10 9 CLOROX COMPANY.................................. .... .07/14/2009 NY LIFE.................................... ...............569.000 ...............32,247 ............XXX........ ...............30,398 ........................... .................... ...................... .................... ...................0 .................. ...............30,398 .................. ..........1,849 ..........1,849 ........1,770 ......XXX..... L..........
189754 10 4 COACH, INC............................................... .... .09/22/2009 VARIOUS.................................. ............3,010.000 ...............89,192 ............XXX........ ...............61,397 ...............62,518 .........(1,120) ...................... .................... ...........(1,120) .................. ...............61,397 .................. ........27,794 ........27,794 ...........249 ......XXX..... L..........
191216 10 0 COCA COLA CO......................................... .... .09/08/2009 VARIOUS.................................. ..........18,041.000 .............872,481 ............XXX........ .............846,394 ...............35,899 ........10,057 ...................... .................... ..........10,057 .................. .............846,394 .................. ........26,087 ........26,087 ........8,093 ......XXX..... L..........
192446 10 2 COGNIZANT TECH SOLUTIONS.............. .... .09/04/2009 MUNDER.................................. ............8,500.000 .............280,279 ............XXX........ .............153,510 .............153,510 .................... ...................... .................... ...................0 .................. .............153,510 .................. ......126,769 ......126,769 .................. ......XXX..... L..........
194162 10 3 COLGATE PALMOLIVE CO....................... .... .09/22/2009 PIEDMONT INVESTMENT ADVISORS............7,470.000 .............564,407 ............XXX........ .............455,059 ........................... .................... ...................... .................... ...................0 .................. .............455,059 .................. ......109,349 ......109,349 ........5,359 ......XXX..... L..........
20030N 10 1 COMCAST CORP-CL A............................. .... .09/22/2009 NY LIFE.................................... ...............241.000 .................4,175 ............XXX........ .................5,150 .................4,068 ..........1,082 ...................... .................... ............1,082 .................. .................5,150 .................. ............(975) ............(975) .............48 ......XXX..... L..........
200340 10 7 COMERICA INC.......................................... .... .07/14/2009 NY LIFE.................................... ...............178.000 .................3,818 ............XXX........ .................3,491 ........................... .................... ...................... .................... ...................0 .................. .................3,491 .................. .............327 .............327 ...............9 ......XXX..... L..........
200525 10 3 COMMERCE BANCSHARES..................... .... .09/08/2009 NY LIFE.................................... ...............958.000 ...............36,466 ............XXX........ ...............34,981 .................9,054 ............(833) ...................... .................... ..............(833) .................. ...............34,981 .................. ..........1,485 ..........1,485 ...........379 ......XXX..... L..........
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205363 10 4 COMPUTER SCIENCES CORP................ .... .08/25/2009 NY LIFE.................................... .................31.000 .................1,548 ............XXX........ .................1,459 .................1,089 .............370 ...................... .................... ...............370 .................. .................1,459 .................. ...............88 ...............88 .................. ......XXX..... L..........
205638 10 9 COMPUWARE CORP................................ .... .09/22/2009 NY LIFE.................................... ...............121.000 ....................919 ............XXX........ .................1,285 ....................817 .............468 ...................... .................... ...............468 .................. .................1,285 .................. ............(366) ............(366) .................. ......XXX..... L..........
205768 20 3 COMSTOCK RESOURCES....................... .... .09/22/2009 NY LIFE.................................... ............1,057.000 ...............38,658 ............XXX........ ...............45,025 ...............19,514 .........(1,404) ...................... .................... ...........(1,404) .................. ...............45,025 .................. .........(6,367) .........(6,367) .................. ......XXX..... L..........
20825C 10 4 CONOCOPHILLIPS.................................... .... .09/08/2009 NY LIFE.................................... ............6,581.000 .............294,299 ............XXX........ .............276,797 .............159,995 ......116,802 ...................... .................... ........116,802 .................. .............276,797 .................. ........17,502 ........17,502 ........6,304 ......XXX..... L..........
21036P 10 8 CONSTELLATION BRANDS, INC.............. .... .09/08/2009 NY LIFE.................................... ...............809.000 ...............11,627 ............XXX........ .................9,259 ...............12,758 .........(3,499) ...................... .................... ...........(3,499) .................. .................9,259 .................. ..........2,367 ..........2,367 .................. ......XXX..... L..........
225447 10 1 CREE INC................................................... .... .09/08/2009 MUNDER.................................. ..........10,400.000 .............360,516 ............XXX........ .............219,721 ........................... .................... ...................... .................... ...................0 .................. .............219,721 .................. ......140,795 ......140,795 .................. ......XXX..... L..........
228368 10 6 CROWN HOLDINGS, INC.......................... .... .09/23/2009 PIEDMONT INVESTMENT ADVISORS..........20,020.000 .............528,660 ............XXX........ .............459,017 ........................... .................... ...................... .................... ...................0 .................. .............459,017 .................. ........69,643 ........69,643 .................. ......XXX..... L..........
229899 10 9 CULLEN FROST BANKERS, INC.............. .... .09/22/2009 NY LIFE.................................... ............1,108.000 ...............53,669 ............XXX........ ...............61,822 ...............55,545 ..........5,701 ...................... .................... ............5,701 .................. ...............61,822 .................. .........(8,153) .........(8,153) ........1,243 ......XXX..... L..........
231021 10 6 CUMMINS ENGINE INC............................. .... .09/01/2009 VARIOUS.................................. ............1,004.000 ...............48,157 ............XXX........ ...............25,864 ...............26,837 ............(973) ...................... .................... ..............(973) .................. ...............25,864 .................. ........22,293 ........22,293 ...........484 ......XXX..... L..........
232820 10 0 CYTEC INDUSTRIES................................. .... .09/25/2009 SNYDER CAPITAL................... ............2,900.000 ...............93,561 ............XXX........ ...............61,538 ...............61,538 .................... ...................... .................... ...................0 .................. ...............61,538 .................. ........32,023 ........32,023 ...........435 ......XXX..... L..........
23331A 10 9 DR HORTON, INC...................................... .... .09/08/2009 NY LIFE.................................... .................73.000 ....................934 ............XXX........ .................1,116 ....................516 .............600 ...................... .................... ...............600 .................. .................1,116 .................. ............(182) ............(182) ...............8 ......XXX..... L..........
237194 10 5 DARDEN RESTAURANTS, INC................. .... .08/25/2009 NY LIFE.................................... ...............669.000 ...............22,515 ............XXX........ ...............19,935 ...............18,852 ..........1,082 ...................... .................... ............1,082 .................. ...............19,935 .................. ..........2,580 ..........2,580 ...........435 ......XXX..... L..........
23918K 10 8 DAVITA, INC............................................... .... .07/23/2009 MUNDER.................................. ............1,150.000 ...............55,766 ............XXX........ ...............60,421 ...............57,006 ..........3,416 ...................... .................... ............3,416 .................. ...............60,421 .................. .........(4,655) .........(4,655) .................. ......XXX..... L..........
242370 10 4 DEAN FOODS CO...................................... .... .09/22/2009 NY LIFE.................................... ...............200.000 .................3,626 ............XXX........ .................4,393 .................3,594 .............799 ...................... .................... ...............799 .................. .................4,393 .................. ............(767) ............(767) .................. ......XXX..... L..........
24702R 10 1 DELL INC.................................................... .... .07/28/2009 NY LIFE.................................... ...............552.000 .................7,621 ............XXX........ .................5,658 .................5,632 .................... ...................... .................... ...................0 .................. .................5,658 .................. ..........1,963 ..........1,963 .................. ......XXX..... L..........
25179M 10 3 DEVON ENERGY CORP............................ .... .08/11/2009 NY LIFE.................................... ...............111.000 .................7,134 ............XXX........ ...............12,926 .................7,294 ..........5,632 ...................... .................... ............5,632 .................. ...............12,926 .................. .........(5,792) .........(5,792) .............18 ......XXX..... L..........
251893 10 3 DEVRY INC................................................. .... .07/09/2009 PRIOR YEAR INCOME............ ............................. ........................... ............XXX........ ........................... ........................... .................... ...................... .................... ...................0 .................. ........................... .................. .................... .................0 ...............5 ......XXX..... L..........
25271C 10 2 DIAMOND OFFSHORE DRILLING............ .... .09/22/2009 VARIOUS.................................. ............1,626.000 .............148,144 ............XXX........ .............110,748 ........................... .................... ...................... .................... ...................0 .................. .............110,748 .................. ........37,396 ........37,396 ........3,501 ......XXX..... L..........
253868 10 3 DIGITAL REALTY....................................... .... .07/10/2009 MUNDER.................................. ...............400.000 ...............13,799 ............XXX........ ...............16,586 ...............13,140 ..........3,446 ...................... .................... ............3,446 .................. ...............16,586 .................. .........(2,787) .........(2,787) ...........396 ......XXX..... L..........
25459L 10 6 DIRECTV GROUP, INC.............................. .... .09/22/2009 NY LIFE.................................... ...............595.000 ...............14,872 ............XXX........ ...............14,721 ...............13,631 ..........1,090 ...................... .................... ............1,090 .................. ...............14,721 .................. .............151 .............151 .................. ......XXX..... L..........
254687 10 6 DISNEY WALT CO..................................... .... .09/08/2009 NY LIFE.................................... .................92.000 .................2,415 ............XXX........ .................2,294 .................2,087 .............206 ...................... .................... ...............206 .................. .................2,294 .................. .............121 .............121 .............32 ......XXX..... L..........
25470F 10 4 DISCOVERY HD......................................... .... .09/08/2009 MUNDER.................................. ..........12,000.000 .............304,566 ............XXX........ .............169,920 .............169,920 .................... ...................... .................... ...................0 .................. .............169,920 .................. ......134,646 ......134,646 .................. ......XXX..... L..........
25470F 30 2 DHC SERIES.............................................. .... .07/10/2009 MUNDER.................................. ...............700.000 ...............14,182 ............XXX........ .................9,373 .................9,373 .................... ...................... .................... ...................0 .................. .................9,373 .................. ..........4,809 ..........4,809 .................. ......XXX..... L..........
256746 10 8 DOLLAR TREE STORES INC.................... .... .08/25/2009 NY LIFE.................................... ...............458.000 ...............21,891 ............XXX........ ...............16,048 ...............19,094 .........(3,046) ...................... .................... ...........(3,046) .................. ...............16,048 .................. ..........5,843 ..........5,843 .................. ......XXX..... L..........
25746U 10 9 DOMINION RESOURCES, INC.................. .... .09/22/2009 NY LIFE.................................... ............1,874.000 ...............62,664 ............XXX........ ...............58,234 ........................... .................... ...................... .................... ...................0 .................. ...............58,234 .................. ..........4,429 ..........4,429 ........1,272 ......XXX..... L..........
260003 10 8 DOVER CORP............................................ .... .09/22/2009 NY LIFE.................................... .................23.000 ....................890 ............XXX........ .................1,213 ....................757 .............456 ...................... .................... ...............456 .................. .................1,213 .................. ............(323) ............(323) .............18 ......XXX..... L..........
26168L 20 5 DREW INDUSTRIES.................................. .... .08/05/2009 SNYDER CAPITAL................... ..........25,600.000 .............511,707 ............XXX........ .............307,200 .............307,200 .................... ...................... .................... ...................0 .................. .............307,200 .................. ......204,507 ......204,507 .................. ......XXX..... L..........
263534 10 9 DU PONT E I DE NEMOURS + CO........... .... .07/14/2009 NY LIFE.................................... ...............490.000 ...............12,398 ............XXX........ ...............11,347 ........................... .................... ...................... .................... ...................0 .................. ...............11,347 .................. ..........1,051 ..........1,051 ...........201 ......XXX..... L..........
268648 10 2 EMC CORP/MASS..................................... .... .09/22/2009 NY LIFE.................................... ............1,188.000 ...............19,747 ............XXX........ ...............26,436 ...............12,438 ........13,997 ...................... .................... ..........13,997 .................. ...............26,436 .................. .........(6,689) .........(6,689) .................. ......XXX..... L..........
26884L 10 9 EQUITABLE RESOURCES INC................. .... .07/15/2009 MUNDER.................................. ............6,100.000 .............204,730 ............XXX........ .............261,782 .............204,655 ........57,127 ...................... .................... ..........57,127 .................. .............261,782 .................. .......(57,053) .......(57,053) ........2,684 ......XXX..... L..........
278265 10 3 EATON VANCE CORP............................... .... .07/27/2009 ATLANTA LIFE......................... ..........10,874.000 .............294,748 ............XXX........ .............238,709 ........................... .................... ...................... .................... ...................0 .................. .............238,709 .................. ........56,039 ........56,039 ........1,685 ......XXX..... L..........
278642 10 3 EBAY, INC................................................... .... .09/22/2009 NY LIFE.................................... ............2,304.000 ...............49,934 ............XXX........ ...............39,468 ..............(15,290) ........54,758 ...................... .................... ..........54,758 .................. ...............39,468 .................. ........10,466 ........10,466 .................. ......XXX..... L..........
278865 10 0 ECOLAB, INC.............................................. .... .07/14/2009 NY LIFE.................................... ...............141.000 .................5,299 ............XXX........ .................4,844 ........................... .................... ...................... .................... ...................0 .................. .................4,844 .................. .............455 .............455 .............20 ......XXX..... L..........
28176E 10 8 EDWARDS LIFESCIENCE......................... .... .07/17/2009 NY LIFE.................................... .................11.000 ....................745 ............XXX........ ....................592 ....................604 ..............(12) ...................... .................... ................(12) .................. ....................592 .................. .............153 .............153 .................. ......XXX..... L..........
291011 10 4 EMERSON ELECTRIC COMPANY............ .... .09/22/2009 NY LIFE.................................... ............2,022.000 ...............69,919 ............XXX........ ...............74,848 ...............74,025 .............823 ...................... .................... ...............823 .................. ...............74,848 .................. .........(4,929) .........(4,929) ........1,347 ......XXX..... L..........
29264F 20 5 ENDO PHARMACEUTICAL HOLDINGS... .... .09/22/2009 VARIOUS.................................. ..........30,785.000 .............528,211 ............XXX........ .............523,994 ...............24,094 ..........5,514 ...................... .................... ............5,514 .................. .............523,994 .................. ..........4,217 ..........4,217 .................. ......XXX..... L..........
29364G 10 3 ENTERGY  INC........................................... .... .09/22/2009 VARIOUS.................................. ...............589.000 ...............47,344 ............XXX........ ...............46,771 ...............13,550 ............(797) ...................... .................... ..............(797) .................. ...............46,771 .................. .............573 .............573 ........1,871 ......XXX..... L..........
29476L 10 7 EQUITY RESIDENTIAL.............................. .... .07/14/2009 VARIOUS.................................. ...............244.000 .................4,812 ............XXX........ .................4,800 ........................... .................... ...................... .................... ...................0 .................. .................4,800 .................. ...............11 ...............11 ...........235 ......XXX..... L..........
297425 10 0 ESTERLINE TECHNOLOGIES CORP.  COMMON STK.... .09/04/2009 SNYDER CAPITAL................... ............6,500.000 .............228,089 ............XXX........ .............286,653 .............246,285 ........40,368 ...................... .................... ..........40,368 .................. .............286,653 .................. .......(58,564) .......(58,564) .................. ......XXX..... L..........
302182 10 0 EXPRESS SCRIPTS, INC.......................... .... .09/03/2009 VARIOUS.................................. ..........15,700.000 ..........1,055,869 ............XXX........ .............536,921 .............863,186 .....(326,265) ...................... .................... .......(326,265) .................. .............536,921 .................. ......518,947 ......518,947 .................. ......XXX..... L..........
30231G 10 2 EXXON MOBIL CORPORATION............... .... .09/22/2009 VARIOUS.................................. ............3,857.000 .............271,748 ............XXX........ .............270,371 .............307,904 .......(37,534) ...................... .................... .........(37,534) .................. .............270,371 .................. ..........1,377 ..........1,377 ........4,770 ......XXX..... L..........
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302491 30 3 FMC CORP................................................. .... .09/04/2009 VARIOUS.................................. ..........30,700.000 ..........1,434,279 ............XXX........ ..........1,298,430 ..........1,373,211 .......(74,781) ...................... .................... .........(74,781) .................. ..........1,298,430 .................. ......135,849 ......135,849 ......11,513 ......XXX..... L..........
30249U 10 1 FMC TECHNOLOGIES, INC...................... .... .09/22/2009 NY LIFE.................................... ...............470.000 ...............25,762 ............XXX........ ...............15,500 ........................... .................... ...................... .................... ...................0 .................. ...............15,500 .................. ........10,262 ........10,262 .................. ......XXX..... L..........
302571 10 4 FPL GROUP INC........................................ .... .09/15/2009 VARIOUS.................................. ............2,828.000 .............161,462 ............XXX........ .............164,078 ...............36,036 ........10,972 ...................... .................... ..........10,972 .................. .............164,078 .................. .........(2,616) .........(2,616) ........1,404 ......XXX..... L..........
303075 10 5 FACTSET RESEARCH SYSTEMS, INC.... .... .07/23/2009 MUNDER.................................. ...............900.000 ...............49,248 ............XXX........ ...............46,630 ...............39,816 ..........6,814 ...................... .................... ............6,814 .................. ...............46,630 .................. ..........2,618 ..........2,618 ...........342 ......XXX..... L..........
307000 10 9 FAMILY DOLLAR STORES........................ .... .07/15/2009 VARIOUS.................................. .................65.000 .................1,975 ............XXX........ .................1,615 .................1,695 ..............(80) ...................... .................... ................(80) .................. .................1,615 .................. .............360 .............360 ...........226 ......XXX..... L..........
314211 10 3 FEDERATED INVESTORS, INC................ .... .09/08/2009 NY LIFE.................................... ............2,451.000 ...............62,224 ............XXX........ ...............50,490 .................5,614 .............976 ...................... .................... ...............976 .................. ...............50,490 .................. ........11,734 ........11,734 ........1,115 ......XXX..... L..........
31428X 10 6 FEDEX CORP............................................. .... .09/22/2009 VARIOUS.................................. ............3,835.000 .............250,467 ............XXX........ .............213,303 ...............92,934 ......120,369 ...................... .................... ........120,369 .................. .............213,303 .................. ........37,164 ........37,164 ........1,355 ......XXX..... L..........
31620M 10 6 FIDELITY NATIONAL INFO........................ .... .07/28/2009 NY LIFE.................................... ............1,551.000 ...............32,052 ............XXX........ ...............24,808 ...............25,235 ............(427) ...................... .................... ..............(427) .................. ...............24,808 .................. ..........7,244 ..........7,244 ...........155 ......XXX..... L..........
320517 10 5 FIRST HORIZON NATIONAL CORP.......... .... .08/10/2009 NY LIFE.................................... ............1,211.100 ...............15,025 ............XXX........ ...............14,586 ........................... .................... ...................... .................... ...................0 .................. ...............14,586 .................. .............439 .............439 .............(9) ......XXX..... L..........
337738 10 8 FISERV, INC............................................... .... .08/11/2009 NY LIFE.................................... ............2,772.000 .............132,712 ............XXX........ .............136,731 .............100,818 ........35,913 ...................... .................... ..........35,913 .................. .............136,731 .................. .........(4,019) .........(4,019) .................. ......XXX..... L..........
337915 10 2 FIRSTMERIT CORP................................... .... .08/11/2009 NY LIFE.................................... ............1,116.000 ...............20,791 ............XXX........ ...............23,076 ...............22,814 .............261 ...................... .................... ...............261 .................. ...............23,076 .................. .........(2,285) .........(2,285) ...........502 ......XXX..... L..........
343412 10 2 FLUOR CORP............................................. .... .08/25/2009 VARIOUS.................................. ............3,279.000 .............177,627 ............XXX........ .............124,071 ...............98,176 .......(18,632) ...................... .................... .........(18,632) .................. .............124,071 .................. ........53,557 ........53,557 ........1,092 ......XXX..... L..........
343498 10 1 FLOWER FOODS, INC............................... .... .07/10/2009 MUNDER.................................. ............1,900.000 ...............40,574 ............XXX........ ...............34,082 ...............46,284 .......(12,202) ...................... .................... .........(12,202) .................. ...............34,082 .................. ..........6,492 ..........6,492 ...........618 ......XXX..... L..........
34354P 10 5 FLOWSERVE CORP.................................. .... .08/03/2009 MUNDER.................................. ...............100.000 .................8,381 ............XXX........ .................5,150 .................5,150 .................... ...................... .................... ...................0 .................. .................5,150 .................. ..........3,231 ..........3,231 .............79 ......XXX..... L..........
344849 10 4 FOOT LOCKER, INC.................................. .... .09/22/2009 NY LIFE.................................... ............3,591.000 ...............39,260 ............XXX........ ...............35,603 ...............10,702 .................... ...................... .................... ...................0 .................. ...............35,603 .................. ..........3,657 ..........3,657 ........1,043 ......XXX..... L..........
354613 10 1 FRANKLIN RESOURCES.......................... .... .09/08/2009 NY LIFE.................................... ...............279.000 ...............26,553 ............XXX........ ...............16,513 ........................... .................... ...................... .................... ...................0 .................. ...............16,513 .................. ........10,039 ........10,039 .............84 ......XXX..... L..........
35671D 85 7 FREEPORT-MCMORAN COPPER-B........ .... .09/22/2009 NY LIFE.................................... ...............443.000 ...............30,850 ............XXX........ ...............19,140 ........................... .................... ...................... .................... ...................0 .................. ...............19,140 .................. ........11,710 ........11,710 .................. ......XXX..... L..........
35914P 10 5 FRONTIER OIL CORP................................ .... .09/22/2009 NY LIFE.................................... ...............926.000 ...............12,624 ............XXX........ ...............15,767 ........................... .................... ...................... .................... ...................0 .................. ...............15,767 .................. .........(3,142) .........(3,142) .............56 ......XXX..... L..........
36467W 10 9 GAMESTOP CORP.................................... .... .09/22/2009 NY LIFE.................................... ............1,798.000 ...............44,696 ............XXX........ ...............47,343 .................1,993 .............138 ...................... .................... ...............138 .................. ...............47,343 .................. .........(2,647) .........(2,647) .................. ......XXX..... L..........
364760 10 8 GAP INC...................................................... .... .07/28/2009 NY LIFE.................................... ...............306.000 .................4,922 ............XXX........ .................5,716 .................4,097 ..........1,619 ...................... .................... ............1,619 .................. .................5,716 .................. ............(795) ............(795) .............78 ......XXX..... L..........
369550 10 8 GENERAL DYNAMICS CORP................... .... .08/25/2009 VARIOUS.................................. ............1,970.000 .............109,834 ............XXX........ .............111,501 ...............12,900 .........(1,008) ...................... .................... ...........(1,008) .................. .............111,501 .................. .........(1,666) .........(1,666) ........1,586 ......XXX..... L..........
369604 10 3 GENERAL ELECTRIC................................ .... .09/08/2009 NY LIFE.................................... ...............928.000 ...............12,709 ............XXX........ ...............15,034 ...............15,034 .................... ...................... .................... ...................0 .................. ...............15,034 .................. .........(2,325) .........(2,325) ...........678 ......XXX..... L..........
370334 10 4 GENERAL MILLS INC................................ .... .09/08/2009 VARIOUS.................................. ...............658.000 ...............38,878 ............XXX........ ...............42,803 ...............39,974 ..........2,829 ...................... .................... ............2,829 .................. ...............42,803 .................. .........(3,925) .........(3,925) ...........875 ......XXX..... L..........
371901 10 9 GENTEX CORP.......................................... .... .08/11/2009 NY LIFE.................................... ...............218.000 .................3,084 ............XXX........ .................2,815 ........................... .................... ...................... .................... ...................0 .................. .................2,815 .................. .............269 .............269 .............24 ......XXX..... L..........
372460 10 5 GENUINE PARTS CO................................ .... .08/03/2009 MUNDER.................................. ............1,400.000 ...............49,683 ............XXX........ ...............55,950 ...............53,004 ..........2,946 ...................... .................... ............2,946 .................. ...............55,950 .................. .........(6,267) .........(6,267) ........1,120 ......XXX..... L..........
375558 10 3 GILEAD SCIENCES, INC........................... .... .09/08/2009 NY LIFE.................................... ...............604.000 ...............27,987 ............XXX........ ...............26,843 ........................... .................... ...................... .................... ...................0 .................. ...............26,843 .................. ..........1,144 ..........1,144 .................. ......XXX..... L..........
375916 10 3 GILDAN ACTIVEWEAR, INC...................... .... .09/30/2009 MUNDER.................................. ..........31,800.000 .............637,248 ............XXX........ .............373,968 .............373,968 .................... ...................... .................... ...................0 .................. .............373,968 .................. ......263,280 ......263,280 .................. ......XXX..... L..........
38141G 10 4 GOLDMAN SACHS GROUP INC............... .... .07/28/2009 NY LIFE.................................... ...............254.000 ...............39,196 ............XXX........ ...............37,366 ...............21,435 ........15,931 ...................... .................... ..........15,931 .................. ...............37,366 .................. ..........1,830 ..........1,830 ...........231 ......XXX..... L..........
382388 10 6 GOODRICH B F CO................................... .... .08/11/2009 NY LIFE.................................... ...............420.000 ...............21,530 ............XXX........ ...............16,830 ........................... .................... ...................... .................... ...................0 .................. ...............16,830 .................. ..........4,700 ..........4,700 ...........105 ......XXX..... L..........
38259P 50 8 GOOGLE INC                  CL....................... .... .09/08/2009 NY LIFE.................................... .................36.000 ...............16,609 ............XXX........ ...............24,789 ...............11,075 ........13,713 ...................... .................... ..........13,713 .................. ...............24,789 .................. .........(8,180) .........(8,180) .................. ......XXX..... L..........
384109 10 4 GRACO INC................................................ .... .09/28/2009 ATLANTA LIFE......................... ..........31,499.000 .............836,729 ............XXX........ .............661,331 ........................... .................... ...................... .................... ...................0 .................. .............661,331 .................. ......175,398 ......175,398 ........8,098 ......XXX..... L..........
387328 10 7 GRANITE CONSTR INC............................. .... .07/15/2009 PRIOR YEAR INCOME............ ............................. ........................... ............XXX........ ........................... ........................... .................... ...................... .................... ...................0 .................. ........................... .................. .................... .................0 .............21 ......XXX..... L..........
401617 10 5 GUESS, INC................................................ .... .09/09/2009 VARIOUS.................................. ............6,600.000 .............227,500 ............XXX........ .............260,642 .............101,310 ......159,332 ...................... .................... ........159,332 .................. .............260,642 .................. .......(33,142) .......(33,142) ........3,415 ......XXX..... L..........
404132 10 2 HCC INS HLDGS INC................................. .... .09/22/2009 NY LIFE.................................... .................94.000 .................2,550 ............XXX........ .................2,697 .................2,515 .............182 ...................... .................... ...............182 .................. .................2,697 .................. ............(146) ............(146) .............35 ......XXX..... L..........
406216 10 1 HALLIBURTON CO..................................... .... .09/22/2009 NY LIFE.................................... ............5,001.000 .............118,506 ............XXX........ .............114,074 ........................... .................... ...................... .................... ...................0 .................. .............114,074 .................. ..........4,431 ..........4,431 ...........150 ......XXX..... L..........
411310 10 5 HANSEN NATURAL CORP........................ .... .07/14/2009 NY LIFE.................................... ...............347.000 ...............10,051 ............XXX........ ...............12,088 ........................... .................... ...................... .................... ...................0 .................. ...............12,088 .................. .........(2,037) .........(2,037) .................. ......XXX..... L..........
412822 10 8 HARLEY-DAVIDSON,INC.......................... .... .08/26/2009 ATLANTA LIFE......................... ..........23,952.000 .............526,394 ............XXX........ .............364,441 ........................... .................... ...................... .................... ...................0 .................. .............364,441 .................. ......161,953 ......161,953 ........2,397 ......XXX..... L..........
413086 10 9 HARMAN INTL INDS, INC.......................... .... .09/08/2009 NY LIFE.................................... ...............433.000 ...............12,724 ............XXX........ .................6,515 .................6,006 ............(753) ...................... .................... ..............(753) .................. .................6,515 .................. ..........6,209 ..........6,209 ...............4 ......XXX..... L..........
41457P 10 6 HARRIS CORP........................................... .... .07/17/2009 NY LIFE.................................... .................69.000 ....................444 ............XXX........ ....................447 ........................... .................... ...................... .................... ...................0 .................. ....................447 .................. ................(3) ................(3) .................. ......XXX..... U..........
415864 10 7 HARSCO CORP......................................... .... .08/14/2009 VARIOUS.................................. ...............330.000 .................9,180 ............XXX........ .................8,627 ........................... .................... ...................... .................... ...................0 .................. .................8,627 .................. .............553 .............553 ...........132 ......XXX..... L..........
416515 10 4 HARTFORD FINANCIAL SVCS GRP........ .... .09/28/2009 ATLANTA LIFE......................... ..........59,126.000 ..........1,590,292 ............XXX........ .............712,988 ........................... .................... ...................... .................... ...................0 .................. .............712,988 .................. ......877,304 ......877,304 ........1,325 ......XXX..... L..........
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418056 10 7 HASBRO , INCORPORATED..................... .... .08/11/2009 NY LIFE.................................... ............2,149.000 ...............54,638 ............XXX........ ...............58,281 ...............62,686 .........(4,405) ...................... .................... ...........(4,405) .................. ...............58,281 .................. .........(3,643) .........(3,643) ...........833 ......XXX..... L..........
423452 10 1 HELMERICH & PAYNE             COMMON STK.... .08/11/2009 NY LIFE.................................... ...............409.000 ...............14,063 ............XXX........ ...............13,093 ........................... .................... ...................... .................... ...................0 .................. ...............13,093 .................. .............970 .............970 .............20 ......XXX..... L..........
427866 10 8 HERSHEY FOODS..................................... .... .07/14/2009 NY LIFE.................................... ...............480.000 ...............17,704 ............XXX........ ...............16,208 ........................... .................... ...................... .................... ...................0 .................. ...............16,208 .................. ..........1,496 ..........1,496 ...........143 ......XXX..... L..........
428236 10 3 HEWLETT-PACKARD CO.......................... .... .09/22/2009 VARIOUS.................................. ...............865.000 ...............37,728 ............XXX........ ...............30,592 ...............31,391 ............(799) ...................... .................... ..............(799) .................. ...............30,592 .................. ..........7,137 ..........7,137 ...........227 ......XXX..... L..........
435758 30 5 HOLLY CORP............................................. .... .07/20/2009 ATLANTA LIFE......................... ..........27,807.000 .............536,197 ............XXX........ .............633,547 ........................... .................... ...................... .................... ...................0 .................. .............633,547 .................. .......(97,351) .......(97,351) ........4,171 ......XXX..... L..........
436440 10 1 HOLOGIC, INC............................................ .... .09/22/2009 NY LIFE.................................... ...............205.000 .................3,343 ............XXX........ .................2,109 ........................... .................... ...................... .................... ...................0 .................. .................2,109 .................. ..........1,234 ..........1,234 .................. ......XXX..... L..........
437076 10 2 HOME DEPOT INC..................................... .... .08/11/2009 NY LIFE.................................... ............3,884.000 .............102,405 ............XXX........ ...............87,485 ........................... .................... ...................... .................... ...................0 .................. ...............87,485 .................. ........14,920 ........14,920 ........1,682 ......XXX..... L..........
438516 10 6 HONEYWELL INTERNATIONAL, INC....... .... .09/08/2009 NY LIFE.................................... ............5,031.000 .............173,773 ............XXX........ .............216,725 .............165,168 ........51,558 ...................... .................... ..........51,558 .................. .............216,725 .................. .......(42,953) .......(42,953) ........3,331 ......XXX..... L..........
44107P 10 4 HOST HOTELS & RESORTS..................... .... .07/28/2009 NY LIFE.................................... ...............616.000 .................5,446 ............XXX........ .................2,131 ........................... .................... ...................... .................... ...................0 .................. .................2,131 .................. ..........3,316 ..........3,316 .................. ......XXX..... L..........
443683 10 7 HUDSON CITY BANCORP........................ .... .09/08/2009 NY LIFE.................................... ............7,479.000 .............101,815 ............XXX........ ...............94,060 ........................... .................... ...................... .................... ...................0 .................. ...............94,060 .................. ..........7,755 ..........7,755 ........1,349 ......XXX..... L..........
444859 10 2 HUMANA INC.............................................. .... .08/25/2009 NY LIFE.................................... ...............823.000 ...............30,162 ............XXX........ ...............24,862 ...............30,681 .........(5,819) ...................... .................... ...........(5,819) .................. ...............24,862 .................. ..........5,299 ..........5,299 .................. ......XXX..... L..........
446150 10 4 HUNTINGTON BANCSHARES, INC.......... .... .08/25/2009 NY LIFE.................................... ............2,313.000 ...............10,285 ............XXX........ .................6,992 ........................... .................... ...................... .................... ...................0 .................. .................6,992 .................. ..........3,293 ..........3,293 .............46 ......XXX..... L..........
450911 10 2 ITT INDUSTRIES........................................ .... .07/01/2009 PRIOR YEAR INCOME............ ............................. ........................... ............XXX........ ........................... ........................... .................... ...................... .................... ...................0 .................. ........................... .................. .................... .................0 ...........110 ......XXX..... L..........
451734 10 7 IHS, INC. C1 A............................................ .... .08/03/2009 VARIOUS.................................. ..........19,100.000 .............924,683 ............XXX........ .............917,415 .............714,722 ......202,693 ...................... .................... ........202,693 .................. .............917,415 .................. ..........7,269 ..........7,269 .................. ......XXX..... L..........
452308 10 9 ILLINOIS TOOL WORKS............................ .... .07/14/2009 PRIOR YEAR INCOME............ ............................. ........................... ............XXX........ ........................... ........................... .................... ...................... .................... ...................0 .................. ........................... .................. .................... .................0 ...........206 ......XXX..... L..........
458140 10 0 INTEL CORPORATION.............................. .... .09/01/2009 VARIOUS.................................. ............1,191.000 ...............22,792 ............XXX........ ...............31,824 ...............17,460 ........14,364 ...................... .................... ..........14,364 .................. ...............31,824 .................. .........(9,033) .........(9,033) ...........346 ......XXX..... L..........
45865V 10 0 INTERCONTINENTAL EXCHANGE.......... .... .08/11/2009 NY LIFE.................................... ...............308.000 ...............28,255 ............XXX........ ...............26,277 ........................... .................... ...................... .................... ...................0 .................. ...............26,277 .................. ..........1,978 ..........1,978 .................. ......XXX..... L..........
459200 10 1 INTERNATIONAL BUSINESS MACHINES .... .09/10/2009 VARIOUS.................................. ............2,562.000 .............296,799 ............XXX........ .............242,379 .................5,218 ............(238) ...................... .................... ..............(238) .................. .............242,379 .................. ........54,420 ........54,420 ........2,850 ......XXX..... L..........
459902 10 2 INTL GAME TECHNOLOGY...................... .... .08/25/2009 VARIOUS.................................. ............1,935.000 ...............30,415 ............XXX........ ...............20,199 ........................... .................... ...................... .................... ...................0 .................. ...............20,199 .................. ........10,217 ........10,217 ...........123 ......XXX..... L..........
460690 10 0 INTERPUBLIC GROUP OF COMPANIES, INC..... .08/25/2009 NY LIFE.................................... ............2,806.000 ...............18,343 ............XXX........ ...............25,658 ...............11,112 ........14,546 ...................... .................... ..........14,546 .................. ...............25,658 .................. .........(7,314) .........(7,314) .................. ......XXX..... L..........
46069S 10 9 INTERSIL CORP -CL A.............................. .... .07/28/2009 NY LIFE.................................... ............1,126.000 ...............14,888 ............XXX........ ...............13,837 ........................... .................... ...................... .................... ...................0 .................. ...............13,837 .................. ..........1,051 ..........1,051 ...........135 ......XXX..... L..........
46120E 60 2 INTUITIVE SURGICAL, INC....................... .... .07/10/2009 MUNDER.................................. ...............200.000 ...............28,419 ............XXX........ ...............31,884 ........................... .................... ...................... .................... ...................0 .................. ...............31,884 .................. .........(3,465) .........(3,465) .................. ......XXX..... L..........
464287 48 1 ISHARES RUSSELL MIDCAP GROWTH.. .... .09/28/2009 VARIOUS.................................. ..........11,175.000 .............411,479 ............XXX........ .............391,809 ........................... .................... ...................... .................... ...................0 .................. .............391,809 .................. ........19,670 ........19,670 ........1,497 ......XXX..... L..........
465741 10 6 ITRON, INC................................................. .... .07/21/2009 JEFFRIES................................. ............3,700.000 .............207,337 ............XXX........ .............235,838 .............235,838 .................... ...................... .................... ...................0 .................. .............235,838 .................. .......(28,501) .......(28,501) .................. ......XXX..... L..........
46612J 50 7 JDS UNIPHASE CORP.............................. .... .09/22/2009 NY LIFE.................................... ............2,405.000 ...............18,164 ............XXX........ .................9,720 ........................... .................... ...................... .................... ...................0 .................. .................9,720 .................. ..........8,444 ..........8,444 .................. ......XXX..... L..........
46625H 10 0 J P MORGAN CHASE + CO....................... .... .09/24/2009 VARIOUS.................................. ............7,599.000 .............336,522 ............XXX........ .............199,894 .................5,644 ..........3,482 ...................... .................... ............3,482 .................. .............199,894 .................. ......136,628 ......136,628 ...........831 ......XXX..... L..........
466313 10 3 JABIL CIRCUIT INC.................................... .... .09/22/2009 VARIOUS.................................. ............1,356.000 ...............13,463 ............XXX........ ...............11,638 .................9,153 ..........2,485 ...................... .................... ............2,485 .................. ...............11,638 .................. ..........1,825 ..........1,825 ...........250 ......XXX..... L..........
478160 10 4 JOHNSON & JOHNSON............................ .... .07/28/2009 VARIOUS.................................. ............2,939.000 .............174,334 ............XXX........ .............157,615 .................8,316 .............345 ...................... .................... ...............345 .................. .............157,615 .................. ........16,719 ........16,719 ........1,503 ......XXX..... L..........
478366 10 7 JOHNHSON CONTROLS INC.................... .... .08/25/2009 NY LIFE.................................... ............2,816.000 ...............70,155 ............XXX........ ...............53,996 ........................... .................... ...................... .................... ...................0 .................. ...............53,996 .................. ........16,158 ........16,158 ...........366 ......XXX..... L..........
481165 10 8 JOY GLOBAL INC....................................... .... .09/08/2009 NY LIFE.................................... ............1,845.000 ...............73,954 ............XXX........ ...............49,622 ........................... .................... ...................... .................... ...................0 .................. ...............49,622 .................. ........24,332 ........24,332 ...........395 ......XXX..... L..........
48203R 10 4 JUNIPER NETWORKS, INC....................... .... .07/28/2009 NY LIFE.................................... ............1,419.000 ...............34,585 ............XXX........ ...............22,993 ........................... .................... ...................... .................... ...................0 .................. ...............22,993 .................. ........11,592 ........11,592 .................. ......XXX..... L..........
483548 10 3 KAMAN CORP............................................ .... .08/21/2009 VARIOUS.................................. ..........19,300.000 .............419,482 ............XXX........ .............321,345 ...............57,004 ......264,341 ...................... .................... ........264,341 .................. .............321,345 .................. ........98,137 ........98,137 ........2,702 ......XXX..... L..........
486587 10 8 KAYDON CORP.......................................... .... .09/16/2009 MUNDER.................................. ..........27,600.000 .............923,204 ............XXX........ ..........1,153,178 .............711,045 ......245,307 ...................... .................... ........245,307 .................. ..........1,153,178 .................. .....(229,974) .....(229,974) ......11,747 ......XXX..... L..........
48666K 10 9 KB HOME.................................................... .... .09/22/2009 NY LIFE.................................... ...............872.000 ...............16,481 ............XXX........ ...............20,480 ...............11,877 ..........8,603 ...................... .................... ............8,603 .................. ...............20,480 .................. .........(3,999) .........(3,999) ...........164 ......XXX..... L..........
489170 10 0 KENNAMETAL, INC.................................... .... .09/25/2009 SNYDER CAPITAL................... ............4,700.000 .............112,680 ............XXX........ ...............90,146 ...............48,981 ........41,165 ...................... .................... ..........41,165 .................. ...............90,146 .................. ........22,534 ........22,534 ........1,692 ......XXX..... L..........
495582 10 8 KING PHARMACEUTICALS....................... .... .09/22/2009 NY LIFE.................................... ............2,857.000 ...............30,138 ............XXX........ ...............30,895 ...............30,341 .............554 ...................... .................... ...............554 .................. ...............30,895 .................. ............(757) ............(757) .................. ......XXX..... L..........
500255 10 4 KOHLS CORPORATION............................ .... .09/22/2009 NY LIFE.................................... ...............897.000 ...............47,081 ............XXX........ ...............39,850 ........................... .................... ...................... .................... ...................0 .................. ...............39,850 .................. ..........7,231 ..........7,231 .................. ......XXX..... L..........
50075N 10 4 KRAFT INC................................................. .... .09/22/2009 NY LIFE.................................... ............3,198.000 ...............84,469 ............XXX........ ...............91,508 ...............85,866 ..........5,642 ...................... .................... ............5,642 .................. ...............91,508 .................. .........(7,040) .........(7,040) ........2,782 ......XXX..... L..........
501044 10 1 KROGER CO.............................................. .... .09/08/2009 VARIOUS.................................. ............1,748.000 ...............37,395 ............XXX........ ...............42,827 ...............21,735 ............(546) ...................... .................... ..............(546) .................. ...............42,827 .................. .........(5,432) .........(5,432) ...........259 ......XXX..... L..........
501889 20 8 LKQ CORP.................................................. .... .08/03/2009 MUNDER.................................. ............7,800.000 .............131,752 ............XXX........ .............120,900 ...............90,948 ........29,952 ...................... .................... ..........29,952 .................. .............120,900 .................. ........10,852 ........10,852 .................. ......XXX..... L..........
502424 10 4 L-3 COMMUNICATIONS HOLDINGS........ .... .09/22/2009 VARIOUS.................................. ............1,258.000 ...............96,044 ............XXX........ ...............91,737 ...............51,646 ..........5,378 ...................... .................... ............5,378 .................. ...............91,737 .................. ..........4,306 ..........4,306 ...........872 ......XXX..... L..........
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50540R 40 9 LABORATORY CRP OF AMER HLDGS.... .... .07/15/2009 MUNDER.................................. ............7,200.000 .............482,306 ............XXX........ .............526,994 .............463,752 ........63,242 ...................... .................... ..........63,242 .................. .............526,994 .................. .......(44,688) .......(44,688) .................. ......XXX..... L..........
512807 10 8 LAM RESEARCH CORP............................ .... .07/28/2009 NY LIFE.................................... ...............421.000 ...............13,736 ............XXX........ .................8,959 .................8,959 .................... ...................... .................... ...................0 .................. .................8,959 .................. ..........4,777 ..........4,777 .................. ......XXX..... L..........
524660 10 7 LEGGETT.................................................... .... .08/25/2009 NY LIFE.................................... .................46.000 ....................874 ............XXX........ ....................744 ....................699 ...............45 ...................... .................... .................45 .................. ....................744 .................. .............131 .............131 .............36 ......XXX..... L..........
52602E 10 2 LENDER PROCESSING SERVICES......... .... .07/28/2009 NY LIFE.................................... ...............495.000 ...............14,436 ............XXX........ ...............11,869 ...............11,132 .........(2,777) ...................... .................... ...........(2,777) .................. ...............11,869 .................. ..........2,567 ..........2,567 .............87 ......XXX..... L..........
526057 10 4 LENNAR CORP.......................................... .... .09/08/2009 NY LIFE.................................... ...............306.000 .................4,650 ............XXX........ .................4,595 .................2,653 ..........1,942 ...................... .................... ............1,942 .................. .................4,595 .................. ...............56 ...............56 .............39 ......XXX..... L..........
529771 10 7 LEXMARK INTERNATIONAL GROUP....... .... .07/28/2009 NY LIFE.................................... ...............913.000 ...............14,776 ............XXX........ ...............19,499 ...............11,513 .................... ...................... .................... ...................0 .................. ...............19,499 .................. .........(4,723) .........(4,723) .................. ......XXX..... L..........
532457 10 8 LILLY ELI + CO........................................... .... .09/22/2009 VARIOUS.................................. ............7,886.000 .............262,473 ............XXX........ .............375,919 .............317,569 ........58,350 ...................... .................... ..........58,350 .................. .............375,919 .................. .....(113,446) .....(113,446) ......11,906 ......XXX..... L..........
532716 10 7 LIMITED BRANDS INC............................... .... .09/22/2009 NY LIFE.................................... ...............280.000 .................4,103 ............XXX........ .................5,482 .................2,811 ..........2,670 ...................... .................... ............2,670 .................. .................5,482 .................. .........(1,378) .........(1,378) ...........112 ......XXX..... L..........
532791 10 0 LINCARE HOLDINGS INC.......................... .... .09/08/2009 VARIOUS.................................. ..........15,281.000 .............342,969 ............XXX........ .............336,203 ...............45,727 ..........3,562 ...................... .................... ............3,562 .................. .............336,203 .................. ..........6,766 ..........6,766 .................. ......XXX..... L..........
534187 10 9 LINCOLN NATIONAL CORP...................... .... .07/10/2009 MUNDER.................................. ............2,400.000 ...............35,123 ............XXX........ ...............40,542 ........................... .................... ...................... .................... ...................0 .................. ...............40,542 .................. .........(5,420) .........(5,420) .................. ......XXX..... L..........
548661 10 7 LOWE'S COMPANIES................................ .... .09/22/2009 NY LIFE.................................... ............7,733.000 .............168,941 ............XXX........ .............178,748 .............166,414 ........12,334 ...................... .................... ..........12,334 .................. .............178,748 .................. .........(9,807) .........(9,807) ........2,901 ......XXX..... L..........
55261F 10 4 M&T BANK CORP...................................... .... .07/28/2009 NY LIFE.................................... ...............229.000 ...............13,596 ............XXX........ .................8,852 ........................... .................... ...................... .................... ...................0 .................. .................8,852 .................. ..........4,744 ..........4,744 ...........636 ......XXX..... L..........
552690 10 9 MDU RESOURCES GROUP, INC.............. .... .09/22/2009 NY LIFE.................................... ...............782.000 ...............15,858 ............XXX........ ...............14,469 ........................... .................... ...................... .................... ...................0 .................. ...............14,469 .................. ..........1,389 ..........1,389 ...........121 ......XXX..... L..........
552715 10 4 MEMC ELECTRONIC MATERIALS........... .... .09/22/2009 NY LIFE.................................... ............4,068.000 ...............70,430 ............XXX........ ...............81,065 ........................... .................... ...................... .................... ...................0 .................. ...............81,065 .................. .......(10,635) .......(10,635) .................. ......XXX..... L..........
553530 10 6 MSC INDUSTRIAL DIRECT CO-A............. .... .09/08/2009 NY LIFE.................................... ...............785.000 ...............31,672 ............XXX........ ...............28,984 ........................... .................... ...................... .................... ...................0 .................. ...............28,984 .................. ..........2,687 ..........2,687 ...........193 ......XXX..... L..........
55616P 10 4 MACY'S....................................................... .... .09/22/2009 NY LIFE.................................... ............1,217.000 ...............22,868 ............XXX........ ...............24,876 ...............12,596 ........12,280 ...................... .................... ..........12,280 .................. ...............24,876 .................. .........(2,008) .........(2,008) ...........274 ......XXX..... L..........
571903 20 2 MARRIOTT INTL......................................... .... .08/11/2009 NY LIFE.................................... ...............270.000 .................6,352 ............XXX........ .................5,655 ........................... .................... ...................... .................... ...................0 .................. .................5,655 .................. .............697 .............697 .................. ......XXX..... L..........
57383T 10 3 MARVEL ENTERTAINMENT..................... .... .09/09/2009 NY LIFE.................................... ...............446.000 ...............21,347 ............XXX........ ...............16,265 ........................... .................... ...................... .................... ...................0 .................. ...............16,265 .................. ..........5,082 ..........5,082 .................. ......XXX..... L..........
579064 10 6 MCAFEE INC.............................................. .... .08/03/2009 MUNDER.................................. ............2,850.000 .............125,525 ............XXX........ ...............77,371 ...............98,525 .......(21,153) ...................... .................... .........(21,153) .................. ...............77,371 .................. ........48,154 ........48,154 .................. ......XXX..... L..........
580135 10 1 MC DONALDS CORP................................. .... .09/22/2009 NY LIFE.................................... ............2,080.000 .............117,599 ............XXX........ .............125,125 ...............15,983 ............(396) ...................... .................... ..............(396) .................. .............125,125 .................. .........(7,526) .........(7,526) ........2,318 ......XXX..... L..........
58155Q 10 3 MCKESSON CORP.................................... .... .07/28/2009 VARIOUS.................................. ...............103.000 .................4,809 ............XXX........ .................3,608 ........................... .................... ...................... .................... ...................0 .................. .................3,608 .................. ..........1,201 ..........1,201 .............39 ......XXX..... L..........
583334 10 7 MEADWESTAVCO..................................... .... .09/08/2009 VARIOUS.................................. ...............783.000 ...............16,448 ............XXX........ ...............10,275 .................8,762 ..........1,513 ...................... .................... ............1,513 .................. ...............10,275 .................. ..........6,173 ..........6,173 ...........540 ......XXX..... L..........
58405U 10 2 MEDCO HEALTH SOLUTIONS, INC......... .... .09/22/2009 VARIOUS.................................. ............7,306.000 .............396,963 ............XXX........ .............294,950 ........................... .................... ...................... .................... ...................0 .................. .............294,950 .................. ......102,013 ......102,013 .................. ......XXX..... L..........
589331 10 7 MERCK & COMPANY INC......................... .... .07/14/2009 VARIOUS.................................. ..........19,767.000 .............524,033 ............XXX........ .............538,029 ...............14,957 ..........2,561 ...................... .................... ............2,561 .................. .............538,029 .................. .......(13,996) .......(13,996) ........9,269 ......XXX..... L..........
59156R 10 8 METLIFE INC.............................................. .... .09/22/2009 NY LIFE.................................... ............6,853.000 .............249,934 ............XXX........ .............238,896 .............238,896 .................... ...................... .................... ...................0 .................. .............238,896 .................. ........11,038 ........11,038 .................. ......XXX..... L..........
594918 10 4 MICROSOFT CORP................................... .... .09/10/2009 VARIOUS.................................. ...............658.000 ...............15,830 ............XXX........ ...............16,659 ...............12,792 ..........3,867 ...................... .................... ............3,867 .................. ...............16,659 .................. ............(829) ............(829) ...........229 ......XXX..... L..........
595017 10 4 MICROCHIP TECHNOLOGY..................... .... .09/03/2009 VARIOUS.................................. ............3,050.000 ...............80,392 ............XXX........ ...............59,567 ...............59,567 .................... ...................... .................... ...................0 .................. ...............59,567 .................. ........20,826 ........20,826 ........2,983 ......XXX..... U..........
608554 10 1 MOLEX........................................................ .... .09/22/2009 NY LIFE.................................... ...............765.000 ...............16,385 ............XXX........ ...............11,085 ...............11,085 .................... ...................... .................... ...................0 .................. ...............11,085 .................. ..........5,300 ..........5,300 ...........350 ......XXX..... L..........

61166W 10 1 MONSANTO CO......................................... .... .09/22/2009 NY LIFE.................................... ...............619.000 ...............50,162 ............XXX........ ...............44,703 ...............43,547 ..........1,157 ...................... .................... ............1,157 .................. ...............44,703 .................. ..........5,458 ..........5,458 ...........485 ......XXX..... L..........
611742 10 7 MONSTER WORLDWIDE.......................... .... .09/11/2009 NY LIFE.................................... ............1,325.000 ...............19,695 ............XXX........ ...............14,429 ....................109 ..............(13) ...................... .................... ................(13) .................. ...............14,429 .................. ..........5,266 ..........5,266 .................. ......XXX..... L..........
617446 44 8 MORGAN STANLEY  DEAN WITTER....... .... .09/22/2009 NY LIFE.................................... ............9,456.000 .............277,348 ............XXX........ .............223,050 ........................... .................... ...................... .................... ...................0 .................. .............223,050 .................. ........54,299 ........54,299 ........1,010 ......XXX..... L..........
617700 10 9 MORNINGSTAR, INC................................. .... .07/23/2009 MUNDER.................................. ...............700.000 ...............31,582 ............XXX........ ...............45,172 ...............24,850 ........20,322 ...................... .................... ..........20,322 .................. ...............45,172 .................. .......(13,589) .......(13,589) .................. ......XXX..... L..........
626717 10 2 MURPHY OIL CORP.................................. .... .09/01/2009 VARIOUS.................................. ............1,243.000 ...............73,932 ............XXX........ ...............92,993 ...............55,127 ........37,866 ...................... .................... ..........37,866 .................. ...............92,993 .................. .......(19,061) .......(19,061) ...........919 ......XXX..... L..........
628530 10 7 MYLAN LABS INC...................................... .... .08/25/2009 NY LIFE.................................... ............4,769.000 ...............64,452 ............XXX........ ...............65,112 ........................... .................... ...................... .................... ...................0 .................. ...............65,112 .................. ............(659) ............(659) .................. ......XXX..... L..........
62913F 20 1 NII HOLDINGS............................................ .... .09/28/2009 ATLANTA LIFE......................... ..........33,111.000 .............920,072 ............XXX........ .............558,872 ........................... .................... ...................... .................... ...................0 .................. .............558,872 .................. ......361,200 ......361,200 .................. ......XXX..... L..........
62944T 10 5 NVR, INC..................................................... .... .09/08/2009 NY LIFE.................................... .................55.000 ...............36,807 ............XXX........ ...............30,234 ...............25,094 ..........5,140 ...................... .................... ............5,140 .................. ...............30,234 .................. ..........6,573 ..........6,573 .................. ......XXX..... L..........
637071 10 1 NATIONAL OILWELL VARGO, INC........... .... .09/22/2009 NY LIFE.................................... ...............495.000 ...............21,817 ............XXX........ ...............14,822 ...............12,098 ..........2,724 ...................... .................... ............2,724 .................. ...............14,822 .................. ..........6,995 ..........6,995 .................. ......XXX..... L..........
64110D 10 4 NETAPP, INC.............................................. .... .09/22/2009 VARIOUS.................................. ............4,326.000 .............102,661 ............XXX........ ...............68,793 ...............42,972 .................... ...................... .................... ...................0 .................. ...............68,793 .................. ........33,868 ........33,868 .................. ......XXX..... L..........
64110L 10 6 NETFLIX, INC............................................. .... .09/08/2009 NY LIFE.................................... ...............788.000 ...............34,091 ............XXX........ ...............34,047 ........................... .................... ...................... .................... ...................0 .................. ...............34,047 .................. ...............44 ...............44 .................. ......XXX..... L..........
655844 10 8 NORFOLK SOUTHN CORP....................... .... .07/14/2009 NY LIFE.................................... ...............695.000 ...............26,800 ............XXX........ ...............26,181 ...............20,451 ..........5,730 ...................... .................... ............5,730 .................. ...............26,181 .................. .............619 .............619 ...........473 ......XXX..... L..........
659424 10 5 NORTH FORK BANCORP......................... .... .07/22/2009 PRIOR YEAR INCOME............ ............................. ........................... ............XXX........ ........................... ........................... .................... ...................... .................... ...................0 .................. ........................... .................. .................... .................0 .............73 ......XXX..... L..........
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670006 10 5 NOVELL, INC.............................................. .... .09/22/2009 NY LIFE.................................... ............6,192.000 ...............28,688 ............XXX........ ...............23,745 ........................... .................... ...................... .................... ...................0 .................. ...............23,745 .................. ..........4,943 ..........4,943 .................. ......XXX..... L..........
670008 10 1 NOVELLUS SYSTEMS INC....................... .... .09/22/2009 NY LIFE.................................... ............2,256.000 ...............43,066 ............XXX........ ...............27,839 ...............27,839 .................... ...................... .................... ...................0 .................. ...............27,839 .................. ........15,227 ........15,227 .................. ......XXX..... L..........
67019E 10 7 NSTAR........................................................ .... .08/03/2009 VARIOUS.................................. ...............492.000 ...............14,954 ............XXX........ ...............16,834 ........................... .................... ...................... .................... ...................0 .................. ...............16,834 .................. .........(1,881) .........(1,881) ...........369 ......XXX..... L..........
670346 10 5 NUCOR CORP............................................ .... .08/11/2009 VARIOUS.................................. ............1,690.000 ...............74,786 ............XXX........ ...............70,193 ........................... .................... ...................... .................... ...................0 .................. ...............70,193 .................. ..........4,593 ..........4,593 ...........955 ......XXX..... L..........
67066G 10 4 NVIDIA CORP............................................. .... .09/03/2009 PIEDMONT INVESTMENT ADVISORS..........21,790.000 .............313,021 ............XXX........ .............216,102 ........................... .................... ...................... .................... ...................0 .................. .............216,102 .................. ........96,918 ........96,918 .................. ......XXX..... L..........
674599 10 5 OCCIDENTAL PETE CORP....................... .... .09/22/2009 VARIOUS.................................. ..........17,178.000 ..........1,266,341 ............XXX........ ..........1,038,769 .............135,038 .......(21,852) ...................... .................... .........(21,852) .................. ..........1,038,769 .................. ......227,572 ......227,572 ........7,503 ......XXX..... L..........
675232 10 2 OCEANEERING INTL................................. .... .07/31/2009 VARIOUS.................................. ............1,800.000 ...............89,263 ............XXX........ .............108,188 ...............52,452 ........55,736 ...................... .................... ..........55,736 .................. .............108,188 .................. .......(18,925) .......(18,925) .................. ......XXX..... L..........
68389X 10 5 ORACLE CORPORATION......................... .... .09/24/2009 VARIOUS.................................. ..........19,407.000 .............410,289 ............XXX........ .............366,542 ...............73,526 ........19,653 ...................... .................... ..........19,653 .................. .............366,542 .................. ........43,747 ........43,747 ........1,941 ......XXX..... L..........
686091 10 9 OREILLY AUTOMOTIVE, INC.................... .... .07/29/2009 VARIOUS.................................. ............4,400.000 .............179,962 ............XXX........ .............101,870 .............135,256 .......(33,386) ...................... .................... .........(33,386) .................. .............101,870 .................. ........78,092 ........78,092 .................. ......XXX..... L..........
69331C 10 8 PG+E CORP............................................... .... .08/11/2009 VARIOUS.................................. ............3,848.000 .............150,917 ............XXX........ .............138,295 .............148,956 .......(10,661) ...................... .................... .........(10,661) .................. .............138,295 .................. ........12,621 ........12,621 ........5,382 ......XXX..... L..........
695156 10 9 PACKAGING CORP AMER........................ .... .08/11/2009 NY LIFE.................................... ...............315.000 .................5,994 ............XXX........ .................5,130 ........................... .................... ...................... .................... ...................0 .................. .................5,130 .................. .............864 .............864 .............47 ......XXX..... L..........

69840W 10 8 PANERA BREAD CO................................. .... .09/08/2009 NY LIFE.................................... ...............486.000 ...............26,469 ............XXX........ ...............28,701 ........................... .................... ...................... .................... ...................0 .................. ...............28,701 .................. .........(2,232) .........(2,232) .................. ......XXX..... L..........
701094 10 4 PARKER HANNIFIN CORP........................ .... .09/22/2009 VARIOUS.................................. ............5,546.000 .............268,116 ............XXX........ .............235,927 .............235,927 .................... ...................... .................... ...................0 .................. .............235,927 .................. ........32,189 ........32,189 ........3,472 ......XXX..... L..........
704326 10 7 PAYCHEX, INC........................................... .... .09/22/2009 NY LIFE.................................... ............3,024.000 ...............86,246 ............XXX........ ...............80,959 ........................... .................... ...................... .................... ...................0 .................. ...............80,959 .................. ..........5,287 ..........5,287 ........1,395 ......XXX..... L..........
704549 10 4 PEABODY ENERGY CORP....................... .... .09/22/2009 NY LIFE.................................... ............3,008.000 .............106,796 ............XXX........ ...............95,692 ........................... .................... ...................... .................... ...................0 .................. ...............95,692 .................. ........11,104 ........11,104 ...........197 ......XXX..... L..........
713409 10 0 PEPSI BOTTLING GROUP........................ .... .09/22/2009 NY LIFE.................................... ............5,621.000 .............201,670 ............XXX........ .............196,544 .............121,667 ........70,678 ...................... .................... ..........70,678 .................. .............196,544 .................. ..........5,126 ..........5,126 ........2,899 ......XXX..... L..........
713448 10 8 PEPSICO INC............................................. .... .09/22/2009 NY LIFE.................................... ............3,737.000 .............213,007 ............XXX........ .............248,293 .............204,675 ........43,617 ...................... .................... ..........43,617 .................. .............248,293 .................. .......(35,285) .......(35,285) ........5,023 ......XXX..... L..........
717081 10 3 PFIZER, INC............................................... .... .09/02/2009 VARIOUS.................................. ............1,004.000 ...............16,407 ............XXX........ ...............15,060 .................5,248 ..........9,812 ...................... .................... ............9,812 .................. ...............15,060 .................. ..........1,347 ..........1,347 ...........586 ......XXX..... L..........
717124 10 1 PHARMACEUTICAL PRODUCT DEVELOPMENT.... .09/08/2009 NY LIFE.................................... ...............568.000 ...............11,521 ............XXX........ ...............15,101 ........................... .................... ...................... .................... ...................0 .................. ...............15,101 .................. .........(3,580) .........(3,580) ...........156 ......XXX..... L..........
736508 84 7 PORTLAND GENERAL ELECTRIC CO..... .... .07/15/2009 PRIOR YEAR INCOME............ ............................. ........................... ............XXX........ ........................... ........................... .................... ...................... .................... ...................0 .................. ........................... .................. .................... .................0 ...........281 ......XXX..... L..........
740189 10 5 PRECISION CASTPARTS CORP.............. .... .09/22/2009 NY LIFE.................................... ...............612.000 ...............52,832 ............XXX........ ...............38,801 .................2,677 ............(215) ...................... .................... ..............(215) .................. ...............38,801 .................. ........14,031 ........14,031 .............23 ......XXX..... L..........
74144T 10 8 T ROWE PRICE GROUP INC.................... .... .08/11/2009 NY LIFE.................................... ...............245.000 ...............10,027 ............XXX........ .................7,518 ........................... .................... ...................... .................... ...................0 .................. .................7,518 .................. ..........2,509 ..........2,509 .............61 ......XXX..... L..........
741503 40 3 PRICELINE.COM........................................ .... .09/08/2009 NY LIFE.................................... ...............625.000 ...............85,833 ............XXX........ ...............58,187 ........................... .................... ...................... .................... ...................0 .................. ...............58,187 .................. ........27,646 ........27,646 .................. ......XXX..... L..........
74153Q 10 2 PRIDE INTL, INC........................................ .... .09/08/2009 VARIOUS.................................. ............3,814.000 ...............93,854 ............XXX........ ...............84,824 ........................... .................... ...................... .................... ...................0 .................. ...............84,824 .................. ..........9,030 ..........9,030 .................. ......XXX..... L..........
744320 10 2 PRUDENTIAL FINANCIAL.......................... .... .07/17/2009 NY LIFE.................................... .................17.000 ....................651 ............XXX........ ....................440 ........................... .................... ...................... .................... ...................0 .................. ....................440 .................. .............211 .............211 .................. ......XXX..... L..........
744573 10 6 PUBLIC SERVICE ENTERPRISE GP........ .... .09/22/2009 NY LIFE.................................... ............1,174.000 ...............36,385 ............XXX........ ...............35,321 ........................... .................... ...................... .................... ...................0 .................. ...............35,321 .................. ..........1,064 ..........1,064 ........1,022 ......XXX..... L..........
745867 10 1 PULTE HOMES, INC.................................. .... .09/22/2009 NY LIFE.................................... ...............235.000 .................2,938 ............XXX........ .................2,329 ........................... .................... ...................... .................... ...................0 .................. .................2,329 .................. .............609 .............609 .................. ......XXX..... L..........
747277 10 1 QLOGIC CORP........................................... .... .09/08/2009 NY LIFE.................................... ...............707.000 ...............12,116 ............XXX........ .................7,339 ........................... .................... ...................... .................... ...................0 .................. .................7,339 .................. ..........4,778 ..........4,778 .................. ......XXX..... L..........
74834L 10 0 QUEST DIAGNOSTICS.............................. .... .07/28/2009 NY LIFE.................................... ...............874.000 ...............48,684 ............XXX........ ...............41,318 ........................... .................... ...................... .................... ...................0 .................. ...............41,318 .................. ..........7,366 ..........7,366 ...........128 ......XXX..... L..........
749121 10 9 QWEST COMMUNICATIONS.................... .... .09/11/2009 VARIOUS.................................. ............9,406.000 ...............35,663 ............XXX........ ...............41,065 ........................... .................... ...................... .................... ...................0 .................. ...............41,065 .................. .........(5,402) .........(5,402) ........1,194 ......XXX..... L..........
755111 50 7 RAYTHEON CO.......................................... .... .09/22/2009 NY LIFE.................................... ............5,799.000 .............273,716 ............XXX........ .............266,098 ........................... .................... ...................... .................... ...................0 .................. .............266,098 .................. ..........7,618 ..........7,618 ........1,890 ......XXX..... L..........
756577 10 2 RED HAT, INC............................................ .... .07/24/2009 NY LIFE.................................... ............8,706.000 .............199,215 ............XXX........ .............194,587 ........................... .................... ...................... .................... ...................0 .................. .............194,587 .................. ..........4,628 ..........4,628 .................. ......XXX..... L..........
761152 10 7 RESMED, INC............................................. .... .07/23/2009 MUNDER.................................. ............1,350.000 ...............54,287 ............XXX........ ...............69,113 ...............50,598 ........18,515 ...................... .................... ..........18,515 .................. ...............69,113 .................. .......(14,827) .......(14,827) .................. ......XXX..... L..........
767744 10 5 RITCHIE BROTHERS AUCTIONEERS..... .... .09/09/2009 VARIOUS.................................. ..........29,700.000 .............715,388 ............XXX........ .............613,356 .............636,174 .......(22,818) ...................... .................... .........(22,818) .................. .............613,356 .................. ......102,033 ......102,033 ........6,256 ......XXX..... L..........
770323 10 3 ROBERT HALF INTL INC........................... .... .09/22/2009 VARIOUS.................................. ............3,529.000 ...............93,552 ............XXX........ ...............91,379 ...............73,474 ........17,906 ...................... .................... ..........17,906 .................. ...............91,379 .................. ..........2,173 ..........2,173 ........1,172 ......XXX..... L..........
773903 10 9 ROCKWELL INTERNATIONAL CORP...... .... .09/22/2009 NY LIFE.................................... ............1,615.000 ...............62,205 ............XXX........ ...............39,548 ........................... .................... ...................... .................... ...................0 .................. ...............39,548 .................. ........22,658 ........22,658 ...........930 ......XXX..... L..........
778296 10 3 ROSS STORES INC................................... .... .09/22/2009 NY LIFE.................................... .................66.000 .................3,062 ............XXX........ .................2,509 .................1,962 .............547 ...................... .................... ...............547 .................. .................2,509 .................. .............553 .............553 .............30 ......XXX..... L..........
784117 10 3 SEI INVTS CO............................................ .... .08/20/2009 ATLANTA LIFE......................... ..........45,723.000 .............850,615 ............XXX........ .............630,729 ........................... .................... ...................... .................... ...................0 .................. .............630,729 .................. ......219,887 ......219,887 ........3,658 ......XXX..... L..........
78462F 10 3 SPY EXCHANGE TRADED FUNDS.......... .... .09/22/2009 VARIOUS.................................. ............6,375.000 .............630,147 ............XXX........ .............618,080 ........................... .................... ...................... .................... ...................0 .................. .............618,080 .................. ........12,067 ........12,067 ...........306 ......XXX..... L..........
784635 10 4 SPX CORP.................................................. .... .08/11/2009 NY LIFE.................................... ...............236.000 ...............13,632 ............XXX........ ...............10,753 ........................... .................... ...................... .................... ...................0 .................. ...............10,753 .................. ..........2,879 ..........2,879 .............59 ......XXX..... L..........
786514 20 8 SAFEWAY, INC.......................................... .... .09/22/2009 NY LIFE.................................... ............2,837.000 ...............55,352 ............XXX........ ...............89,046 ...............67,436 ........21,611 ...................... .................... ..........21,611 .................. ...............89,046 .................. .......(33,694) .......(33,694) ...........754 ......XXX..... L..........
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806407 10 2 SCHEIN HENRY INC.................................. .... .08/11/2009 NY LIFE.................................... ...............558.000 ...............26,595 ............XXX........ ...............22,307 ........................... .................... ...................... .................... ...................0 .................. ...............22,307 .................. ..........4,288 ..........4,288 .................. ......XXX..... L..........
806605 10 1 SCHERING PLOUGH CORPORATION..... .... .09/22/2009 NY LIFE.................................... ..........10,028.000 .............270,599 ............XXX........ .............160,920 .............170,777 .........(9,857) ...................... .................... ...........(9,857) .................. .............160,920 .................. ......109,679 ......109,679 ........1,790 ......XXX..... L..........
806857 10 8 SCHLUMBERGER LTD.............................. .... .09/22/2009 NY LIFE.................................... ...............337.000 ...............19,114 ............XXX........ ...............32,884 ...............14,265 ........18,618 ...................... .................... ..........18,618 .................. ...............32,884 .................. .......(13,770) .......(13,770) ...........210 ......XXX..... L..........
807066 10 5 SCHOLASTIC CORP.................................. .... .07/24/2009 VARIOUS.................................. ..........72,100.000 ..........1,434,885 ............XXX........ .............979,118 .............979,118 .................... ...................... .................... ...................0 .................. .............979,118 .................. ......455,767 ......455,767 ......10,815 ......XXX..... L..........
810186 10 6 SCOTTS CO............................................... .... .08/11/2009 NY LIFE.................................... ...............612.000 ...............23,692 ............XXX........ ...............22,403 ........................... .................... ...................... .................... ...................0 .................. ...............22,403 .................. ..........1,289 ..........1,289 .............65 ......XXX..... L..........
81201R 10 7 SEAHAWK DRILLING INC......................... .... .08/31/2009 NY LIFE.................................... ...............157.000 .................3,994 ............XXX........ .................3,586 ........................... .................... ...................... .................... ...................0 .................. .................3,586 .................. .............408 .............408 .................. ......XXX..... L..........
81211K 10 0 SEALED AIR CORP.................................... .... .07/14/2009 NY LIFE.................................... ...............498.000 .................9,573 ............XXX........ .................6,706 ........................... .................... ...................... .................... ...................0 .................. .................6,706 .................. ..........2,867 ..........2,867 .............60 ......XXX..... L..........
812350 10 6 SEARS HOLDINGS CORP......................... .... .09/22/2009 NY LIFE.................................... ...............292.000 ...............19,938 ............XXX........ ...............16,638 ........................... .................... ...................... .................... ...................0 .................. ...............16,638 .................. ..........3,299 ..........3,299 .................. ......XXX..... L..........
817315 10 4 SEPRACOR, INC........................................ .... .09/22/2009 NY LIFE.................................... ............2,154.000 ...............49,122 ............XXX........ ...............34,687 ........................... .................... ...................... .................... ...................0 .................. ...............34,687 .................. ........14,435 ........14,435 .................. ......XXX..... L..........
824348 10 6 SHERWIN WILLIAMS COMPANY............. .... .09/22/2009 NY LIFE.................................... .................13.000 ....................797 ............XXX........ ....................655 ....................777 ............(122) ...................... .................... ..............(122) .................. ....................655 .................. .............141 .............141 .............14 ......XXX..... L..........
828806 10 9 SIMON PROPERTY GROUP, INC............. .... .09/29/2009 VARIOUS.................................. ...............297.082 ...............18,516 ............XXX........ .................9,559 ........................... .................... ...................... .................... ...................0 .................. .................9,559 .................. ..........8,957 ..........8,957 ........1,341 ......XXX..... L..........
833034 10 1 SNAP-ON INC............................................. .... .09/15/2009 MUNDER.................................. ..........27,350.000 ..........1,006,366 ............XXX........ ..........1,244,931 .............954,965 ......192,947 ...................... .................... ........192,947 .................. ..........1,244,931 .................. .....(238,565) .....(238,565) ......24,609 ......XXX..... L..........
835495 10 2 SONOCO PRODS CO................................ .... .09/10/2009 VARIOUS.................................. ...............153.000 .................4,028 ............XXX........ .................3,664 ........................... .................... ...................... .................... ...................0 .................. .................3,664 .................. .............364 .............364 ...........121 ......XXX..... L..........
84265V 10 5 SOUTHERN COPPER CORP.................... .... .09/02/2009 VARIOUS.................................. ..........45,618.000 ..........1,260,456 ............XXX........ .............867,250 ........................... .................... ...................... .................... ...................0 .................. .............867,250 .................. ......393,206 ......393,206 ........4,316 ......XXX..... L..........
845467 10 9 SOUTHWESTERN ENERGY CO............... .... .07/15/2009 VARIOUS.................................. ..........21,100.000 .............827,214 ............XXX........ .............770,370 .............535,945 ......149,743 ...................... .................... ........149,743 .................. .............770,370 .................. ........56,844 ........56,844 .................. ......XXX..... L..........
852061 10 0 SPRINT CORP............................................ .... .09/22/2009 PIEDMONT INVESTMENT ADVISORS..........15,290.000 ...............66,728 ............XXX........ ...............78,485 ........................... .................... ...................... .................... ...................0 .................. ...............78,485 .................. .......(11,757) .......(11,757) .................. ......XXX..... L..........
854616 10 9 STANLEY WORKS..................................... .... .07/28/2009 NY LIFE.................................... ...............716.000 ...............26,141 ............XXX........ ...............21,459 ........................... .................... ...................... .................... ...................0 .................. ...............21,459 .................. ..........4,683 ..........4,683 ...........458 ......XXX..... L..........
855244 10 9 STARBUCK CORP..................................... .... .08/25/2009 NY LIFE.................................... ............1,995.000 ...............38,410 ............XXX........ ...............17,882 ...............18,873 ............(990) ...................... .................... ..............(990) .................. ...............17,882 .................. ........20,527 ........20,527 .................. ......XXX..... L..........
858912 10 8 STERICYCLE, INC..................................... .... .07/23/2009 MUNDER.................................. ...............950.000 ...............47,525 ............XXX........ ...............36,000 ...............49,476 .......(13,476) ...................... .................... .........(13,476) .................. ...............36,000 .................. ........11,525 ........11,525 .................. ......XXX..... L..........
866810 20 3 SUN MICROSYSTEMS, INC...................... .... .09/08/2009 NY LIFE.................................... ............3,559.000 ...............32,772 ............XXX........ ...............27,139 ........................... .................... ...................... .................... ...................0 .................. ...............27,139 .................. ..........5,633 ..........5,633 .................. ......XXX..... L..........
86764P 10 9 SUNOCO INC............................................. .... .07/20/2009 ATLANTA LIFE......................... ..........21,141.000 .............494,363 ............XXX........ .............537,946 ........................... .................... ...................... .................... ...................0 .................. .............537,946 .................. .......(43,583) .......(43,583) .................. ......XXX..... L..........
867914 10 3 SUNTRUST BANKS INC............................ .... .08/25/2009 NY LIFE.................................... ...............450.000 .................7,955 ............XXX........ .................5,853 ........................... .................... ...................... .................... ...................0 .................. .................5,853 .................. ..........2,101 ..........2,101 .............45 ......XXX..... L..........
868536 10 3 SUPERVALU INC....................................... .... .09/22/2009 NY LIFE.................................... ............5,565.000 ...............80,426 ............XXX........ ...............85,608 ........................... .................... ...................... .................... ...................0 .................. ...............85,608 .................. .........(5,182) .........(5,182) ........1,190 ......XXX..... L..........
871829 10 7 SYSCO CORP............................................ .... .09/22/2009 NY LIFE.................................... ...............805.000 ...............20,575 ............XXX........ ...............23,546 ...............18,467 ..........5,079 ...................... .................... ............5,079 .................. ...............23,546 .................. .........(2,971) .........(2,971) ...........388 ......XXX..... L..........
872275 10 2 TCF FINANCIAL CORP.............................. .... .08/31/2009 VARIOUS.................................. ............1,565.000 ...............22,666 ............XXX........ ...............19,877 ........................... .................... ...................... .................... ...................0 .................. ...............19,877 .................. ..........2,789 ..........2,789 ...........105 ......XXX..... L..........
87236Y 10 8 TD AMERITRADE HOLDING CORP.......... .... .08/03/2009 MUNDER.................................. ............5,000.000 ...............92,298 ............XXX........ ...............87,651 ........................... .................... ...................... .................... ...................0 .................. ...............87,651 .................. ..........4,647 ..........4,647 .................. ......XXX..... L..........
87612E 10 6 TARGET CORP.......................................... .... .09/22/2009 VARIOUS.................................. ...............707.000 ...............33,530 ............XXX........ ...............20,065 ........................... .................... ...................... .................... ...................0 .................. ...............20,065 .................. ........13,465 ........13,465 ...........328 ......XXX..... L..........
879433 10 0 TELEPHONE AND DATA SYSTEMS........ .... .09/22/2009 NY LIFE.................................... .................28.000 ....................869 ............XXX........ ....................855 ........................... .................... ...................... .................... ...................0 .................. ....................855 .................. ...............14 ...............14 ...............6 ......XXX..... L..........
879664 10 0 TELLABS, INC............................................ .... .09/08/2009 NY LIFE.................................... ..........11,637.000 ...............69,647 ............XXX........ ...............48,104 ...............11,746 ............(358) ...................... .................... ..............(358) .................. ...............48,104 .................. ........21,543 ........21,543 .................. ......XXX..... L..........

88076W 10 3 TERADATA CORP...................................... .... .09/22/2009 NY LIFE.................................... .................42.000 .................1,096 ............XXX........ ....................566 ....................623 ..............(57) ...................... .................... ................(57) .................. ....................566 .................. .............531 .............531 .................. ......XXX..... L..........
880770 10 2 TERADYNE, INC........................................ .... .08/25/2009 NY LIFE.................................... ............4,104.000 ...............32,135 ............XXX........ ...............22,263 ........................... .................... ...................... .................... ...................0 .................. ...............22,263 .................. ..........9,872 ..........9,872 .................. ......XXX..... L..........
881609 10 1 TESORO CORP.......................................... .... .09/22/2009 NY LIFE.................................... ............1,573.000 ...............21,924 ............XXX........ ...............26,753 ........................... .................... ...................... .................... ...................0 .................. ...............26,753 .................. .........(4,829) .........(4,829) ...........471 ......XXX..... L..........
882508 10 4 TEXAS INSTRS INC................................... .... .09/22/2009 NY LIFE.................................... ............2,097.000 ...............49,851 ............XXX........ ...............32,545 ...............32,545 .................... ...................... .................... ...................0 .................. ...............32,545 .................. ........17,305 ........17,305 ...........961 ......XXX..... L..........
883556 10 2 THERMO ELECTRON CORPORATION.... .... .09/08/2009 NY LIFE.................................... ...............346.000 ...............14,859 ............XXX........ ...............12,907 ........................... .................... ...................... .................... ...................0 .................. ...............12,907 .................. ..........1,953 ..........1,953 .................. ......XXX..... L..........
885160 10 1 THOR INDS INC......................................... .... .09/29/2009 SNYDER CAPITAL................... ............8,100.000 .............235,143 ............XXX........ .............106,758 .............106,758 .................... ...................... .................... ...................0 .................. .............106,758 .................. ......128,385 ......128,385 ........1,701 ......XXX..... L..........
885535 10 4 3COM CORP............................................... .... .09/22/2009 NY LIFE.................................... ............1,642.000 .................7,841 ............XXX........ .................7,110 ........................... .................... ...................... .................... ...................0 .................. .................7,110 .................. .............731 .............731 .................. ......XXX..... L..........
88579Y 10 1 3M COMPANY............................................ .... .09/22/2009 VARIOUS.................................. ............2,944.000 .............205,564 ............XXX........ .............177,890 .............140,398 ........14,336 ...................... .................... ..........14,336 .................. .............177,890 .................. ........27,675 ........27,675 ........3,761 ......XXX..... L..........
886423 10 2 TIDEWATER INC........................................ .... .08/25/2009 NY LIFE.................................... ...............803.000 ...............36,242 ............XXX........ ...............38,350 ...............15,383 ..........6,937 ...................... .................... ............6,937 .................. ...............38,350 .................. .........(2,109) .........(2,109) ...........269 ......XXX..... L..........
887317 30 3 TIME WARNER, INC.................................. .... .09/22/2009 NY LIFE.................................... ...............636.000 ...............17,563 ............XXX........ ...............20,693 ........................... .................... ...................... .................... ...................0 .................. ...............20,693 .................. .........(3,130) .........(3,130) ...........142 ......XXX..... L..........
88732J 20 7 TIME WARNER CABLE.............................. .... .09/22/2009 NY LIFE.................................... ...............378.000 ...............14,259 ............XXX........ ...............10,191 ........................... .................... ...................... .................... ...................0 .................. ...............10,191 .................. ..........4,068 ..........4,068 ......(7,191) ......XXX..... L..........
889478 10 3 TOLL BROTHERS...................................... .... .09/22/2009 NY LIFE.................................... ............2,528.000 ...............50,024 ............XXX........ ...............58,917 ...............54,175 ..........4,742 ...................... .................... ............4,742 .................. ...............58,917 .................. .........(8,894) .........(8,894) .................. ......XXX..... L..........
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891027 10 4 TORCHMARK INC...................................... .... .09/08/2009 NY LIFE.................................... ...............493.000 ...............20,221 ............XXX........ ...............10,520 ........................... .................... ...................... .................... ...................0 .................. ...............10,520 .................. ..........9,701 ..........9,701 .............69 ......XXX..... L..........
891906 10 9 TOTAL SYSTEM SERVICES, INC............. .... .09/08/2009 VARIOUS.................................. ............1,193.000 ...............18,146 ............XXX........ ...............16,879 ........................... .................... ...................... .................... ...................0 .................. ...............16,879 .................. ..........1,267 ..........1,267 ...........221 ......XXX..... L..........
893641 10 0 TRANSDIGM GROUP, INC........................ .... .09/30/2009 SNYDER CAPITAL................... ............6,500.000 .............325,428 ............XXX........ .............227,264 ........................... .................... ...................... .................... ...................0 .................. .............227,264 .................. ........98,164 ........98,164 .................. ......XXX..... L..........
89417E 10 9 ST. PAUL TRAVELLERS COS, INC.......... .... .09/22/2009 NY LIFE.................................... ...............173.000 .................8,363 ............XXX........ .................9,414 .................7,820 ..........1,594 ...................... .................... ............1,594 .................. .................9,414 .................. .........(1,051) .........(1,051) ...........139 ......XXX..... L..........
899896 10 4 TUPPERWARE CORP............................... .... .09/09/2009 VARIOUS.................................. ............6,000.000 .............229,008 ............XXX........ .............136,200 .............136,200 .................... ...................... .................... ...................0 .................. .............136,200 .................. ........92,808 ........92,808 ........4,114 ......XXX..... L..........
902494 10 3 TYSON FOODS INC................................... .... .09/08/2009 NY LIFE.................................... ...............489.000 .................6,051 ............XXX........ .................5,876 ........................... .................... ...................... .................... ...................0 .................. .................5,876 .................. .............175 .............175 .............20 ......XXX..... L..........
902973 30 4 US BANCORP............................................ .... .09/22/2009 VARIOUS.................................. ............2,034.000 ...............41,038 ............XXX........ ...............36,764 ...............17,807 ..........1,379 ...................... .................... ............1,379 .................. ...............36,764 .................. ..........4,273 ..........4,273 ...........555 ......XXX..... L..........
903236 10 7 URS CORP................................................. .... .09/22/2009 VARIOUS.................................. ............1,990.000 ...............92,179 ............XXX........ ...............75,608 ...............42,442 .......(10,425) ...................... .................... .........(10,425) .................. ...............75,608 .................. ........16,571 ........16,571 .................. ......XXX..... L..........
907818 10 8 UNION PAC CORP..................................... .... .09/22/2009 VARIOUS.................................. ............1,947.000 .............110,960 ............XXX........ .............118,356 ...............59,702 ........31,130 ...................... .................... ..........31,130 .................. .............118,356 .................. .........(7,396) .........(7,396) ........1,390 ......XXX..... L..........
913004 10 7 UNITED STATIONERS, INC...................... .... .07/31/2009 SNYDER CAPITAL................... ............9,700.000 .............457,573 ............XXX........ .............521,723 .............324,853 ......196,870 ...................... .................... ........196,870 .................. .............521,723 .................. .......(64,150) .......(64,150) .................. ......XXX..... L..........
913017 10 9 UNITED TECHNOLOGIES CORP.............. .... .09/10/2009 VARIOUS.................................. ............1,318.000 ...............71,776 ............XXX........ ...............65,497 .................9,970 .........(1,065) ...................... .................... ...........(1,065) .................. ...............65,497 .................. ..........6,279 ..........6,279 ........1,104 ......XXX..... L..........
91324P 10 2 UNITEDHEALTH GROUP INC................... .... .09/24/2009 VARIOUS.................................. ..........36,771.000 .............977,383 ............XXX........ .............908,461 ...............24,312 .........(2,494) ...................... .................... ...........(2,494) .................. .............908,461 .................. ........68,922 ........68,922 ...........511 ......XXX..... L..........
91529Y 10 6 UNUMPROVIDENT.................................... .... .07/14/2009 NY LIFE.................................... ...............271.000 .................4,272 ............XXX........ .................4,804 ........................... .................... ...................... .................... ...................0 .................. .................4,804 .................. ............(532) ............(532) .................. ......XXX..... L..........
918204 10 8 V F CORP................................................... .... .07/10/2009 MUNDER.................................. ...............200.000 ...............10,969 ............XXX........ ...............11,868 ........................... .................... ...................... .................... ...................0 .................. ...............11,868 .................. ............(899) ............(899) ...........118 ......XXX..... L..........
91911X 10 4 VALEANT PHARMACEUTICAL INTL........ .... .09/22/2009 NY LIFE.................................... ...............579.000 ...............14,037 ............XXX........ ...............10,519 ........................... .................... ...................... .................... ...................0 .................. ...............10,519 .................. ..........3,518 ..........3,518 .................. ......XXX..... L..........
919794 10 7 VALLEY NATIONAL BANCORP................ .... .08/25/2009 NY LIFE.................................... ............1,332.000 ...............16,795 ............XXX........ ...............21,159 ........................... .................... ...................... .................... ...................0 .................. ...............21,159 .................. .........(4,363) .........(4,363) ...........394 ......XXX..... L..........
92553P 20 1 VIACOM, INC. CLASS B............................ .... .09/22/2009 NY LIFE.................................... ............1,155.000 ...............29,479 ............XXX........ ...............21,861 ........................... .................... ...................... .................... ...................0 .................. ...............21,861 .................. ..........7,618 ..........7,618 ...........(53) ......XXX..... L..........
92927K 10 2 WABCO HOLDINGS................................... .... .08/26/2009 ATLANTA LIFE......................... ..........27,601.000 .............519,523 ............XXX........ .............476,196 ........................... .................... ...................... .................... ...................0 .................. .............476,196 .................. ........43,327 ........43,327 .................. ......XXX..... L..........
939640 10 8 WASHINGTON POST................................ .... .08/25/2009 VARIOUS.................................. .................61.000 ...............25,043 ............XXX........ ...............22,828 ........................... .................... ...................... .................... ...................0 .................. ...............22,828 .................. ..........2,216 ..........2,216 ...........204 ......XXX..... L..........
94106L 10 9 WASTE MGMT INC DEL............................ .... .09/22/2009 NY LIFE.................................... ............2,072.000 ...............61,848 ............XXX........ ...............60,625 ...............22,270 .............880 ...................... .................... ...............880 .................. ...............60,625 .................. ..........1,223 ..........1,223 ........1,397 ......XXX..... L..........
941848 10 3 WATERS CORP......................................... .... .09/22/2009 NY LIFE.................................... ............1,962.000 ...............99,237 ............XXX........ ...............70,529 ........................... .................... ...................... .................... ...................0 .................. ...............70,529 .................. ........28,707 ........28,707 .................. ......XXX..... L..........
942683 10 3 WATSON PHARMACEUTICALS INC........ .... .09/08/2009 NY LIFE.................................... ............1,668.000 ...............57,179 ............XXX........ ...............49,301 ...............36,826 ..........4,549 ...................... .................... ............4,549 .................. ...............49,301 .................. ..........7,877 ..........7,877 .................. ......XXX..... L..........
94973V 10 7 WELLPOINT INC........................................ .... .07/28/2009 NY LIFE.................................... ............1,333.000 ...............68,785 ............XXX........ ...............49,579 ...............56,159 .........(6,581) ...................... .................... ...........(6,581) .................. ...............49,579 .................. ........19,206 ........19,206 .................. ......XXX..... L..........
949746 10 1 WELLS FARGO & CO................................ .... .09/08/2009 NY LIFE.................................... .................41.000 .................1,104 ............XXX........ .................1,183 ........................... .................... ...................... .................... ...................0 .................. .................1,183 .................. ..............(79) ..............(79) .............18 ......XXX..... L..........
955306 10 5 WEST PHARMACEUTICAL SERVICES.... .... .08/20/2009 SNYDER CAPITAL................... ..........10,000.000 .............398,943 ............XXX........ .............504,417 .............377,700 ......126,717 ...................... .................... ........126,717 .................. .............504,417 .................. .....(105,474) .....(105,474) ........4,500 ......XXX..... L..........
958102 10 5 WESTERN DIGITAL CORP........................ .... .09/22/2009 NY LIFE.................................... ............1,470.000 ...............52,337 ............XXX........ ...............16,832 ...............16,832 .................... ...................... .................... ...................0 .................. ...............16,832 .................. ........35,506 ........35,506 .................. ......XXX..... L..........
959802 10 9 WESTERN UNION CORP.......................... .... .09/22/2009 NY LIFE.................................... ............6,529.000 .............123,412 ............XXX........ .............147,231 ...............93,626 ........53,605 ...................... .................... ..........53,605 .................. .............147,231 .................. .......(23,819) .......(23,819) .................. ......XXX..... L..........
966837 10 6 WHOLE FOODS MARKET, INC................. .... .08/25/2009 NY LIFE.................................... .................50.000 .................1,454 ............XXX........ ....................604 ........................... .................... ...................... .................... ...................0 .................. ....................604 .................. .............850 .............850 .................. ......XXX..... L..........
969457 10 0 WILLIAMS COS.......................................... .... .08/25/2009 NY LIFE.................................... ............4,128.000 ...............67,644 ............XXX........ ...............70,780 ........................... .................... ...................... .................... ...................0 .................. ...............70,780 .................. .........(3,136) .........(3,136) ...........519 ......XXX..... L..........
983024 10 0 WYETH....................................................... .... .09/01/2009 VARIOUS.................................. .................78.000 .................3,691 ............XXX........ .................3,421 ........................... .................... ...................... .................... ...................0 .................. .................3,421 .................. .............270 .............270 .............73 ......XXX..... L..........
98389B 10 0 XCEL ENERGY INC................................... .... .08/11/2009 NY LIFE.................................... ............3,784.000 ...............73,196 ............XXX........ ...............66,844 ........................... .................... ...................... .................... ...................0 .................. ...............66,844 .................. ..........6,352 ..........6,352 ........1,254 ......XXX..... L..........
984332 10 6 YAHOO, INC............................................... .... .07/28/2009 NY LIFE.................................... ............2,225.000 ...............35,085 ............XXX........ ...............28,521 ........................... .................... ...................... .................... ...................0 .................. ...............28,521 .................. ..........6,563 ..........6,563 .................. ......XXX..... L..........
98956P 10 2 ZIMMER HOLDINGS, INC.......................... .... .08/11/2009 NY LIFE.................................... ...............823.000 ...............37,742 ............XXX........ ...............31,552 ...............32,902 .........(1,713) ...................... .................... ...........(1,713) .................. ...............31,552 .................. ..........6,190 ..........6,190 .................. ......XXX..... L..........
G0692U 10 9 AXIS CAPITAL HOLDINGS........................ .... .07/27/2009 ATLANTA LIFE......................... ..........10,684.000 .............303,244 ............XXX........ .............243,548 ........................... .................... ...................... .................... ...................0 .................. .............243,548 .................. ........59,696 ........59,696 ........2,137 ......XXX..... L..........
G20045 20 2 CENTRAL EUROPEAN MEDIA................. .... .09/25/2009 SNYDER CAPITAL................... ............4,700.000 .............162,801 ............XXX........ ...............92,543 ............(109,698) ......202,241 ...................... .................... ........202,241 .................. ...............92,543 .................. ........70,258 ........70,258 .................. ......XXX..... L..........
G24140 10 8 COOPER INDUSTRIES LTD-CL A............. .... .09/22/2009 NY LIFE.................................... ............5,976.000 .............193,585 ............XXX........ .............174,172 .............113,909 .............562 ...................... .................... ...............562 .................. .............174,172 .................. ........19,413 ........19,413 ........3,748 ......XXX..... L..........
G4412G 10 1 HERBALIFE LTD........................................ .... .07/10/2009 ATLANTA LIFE......................... ............9,329.000 .............275,814 ............XXX........ .............289,364 ........................... .................... ...................... .................... ...................0 .................. .............289,364 .................. .......(13,550) .......(13,550) .................. ......XXX..... L..........
G491BT 10 8 INVESCO LTD............................................ .... .09/08/2009 VARIOUS.................................. ............7,131.000 .............135,901 ............XXX........ ...............92,925 .................8,765 .........(1,770) ...................... .................... ...........(1,770) .................. ...............92,925 .................. ........42,976 ........42,976 ........1,365 ......XXX..... L..........
H0023R 10 5 ACE LTD..................................................... .... .09/22/2009 PIEDMONT INVESTMENT ADVISORS..........12,090.000 .............597,279 ............XXX........ .............491,331 ........................... .................... ...................... .................... ...................0 .................. .............491,331 .................. ......105,948 ......105,948 ........3,748 ......XXX..... L..........
H8912P 10 6 TYCO ELECTRONICS LTD........................ .... .07/08/2009 NY LIFE.................................... ............8,292.000 .............140,784 ............XXX........ .............152,560 ........................... .................... ...................... .................... ...................0 .................. .............152,560 .................. .......(11,776) .......(11,776) .................. ......XXX..... L..........
M22465 10 4 CHECK POINT SOFTWARE TECH........... .... .08/26/2009 MUNDER.................................. ............2,700.000 ...............75,806 ............XXX........ ...............51,264 ...............51,273 ................(9) ...................... .................... ..................(9) .................. ...............51,264 .................. ........24,541 ........24,541 .................. ......XXX..... L..........
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  SCHEDULE D - PART 4
  Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market

CUSIP g Disposal Shares of Carrying Increase/ (Amortization)/ Impairment B./A.C.V. Change in Value At on on on Received Maturity Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year Date (a)

N22717 10 7 CORE LABORATORIES............................. .... .07/15/2009 VARIOUS.................................. ............7,100.000 .............607,785 ............XXX........ .............590,779 .............425,006 ......165,773 ...................... .................... ........165,773 .................. .............590,779 .................. ........17,006 ........17,006 ...........604 ......XXX..... L..........
316464 10 6 Fid Value..................................................... .... .08/31/2009 FIDELITY.................................. ...................0.160 ........................6 ............XXX........ ........................6 .............503,143 .................... ...................... .................... ...................0 .................. ........................6 .................. .................... .................0 .................. ......XXX..... L..........
316146 10 9 Fid Inv Gr Bond........................................... .... .08/31/2009 FIDELITY.................................. ............6,072.894 ...............40,566 ............XXX........ ...............41,082 ..........1,439,594 .................... ...................... .................... ...................0 .................. ...............41,082 .................. ............(516) ............(516) .................. ......XXX..... L..........
316184 10 0 FID MAGELLAN.......................................... .... .08/31/2009 FIDELITY.................................. ...................0.707 ......................39 ............XXX........ ......................38 .............224,031 .................... ...................... .................... ...................0 .................. ......................38 .................. .................2 .................2 .................. ......XXX..... L..........
315911 20 6 Spartan US Eq............................................ .... .08/31/2009 FIDELITY.................................. .................14.131 ....................473 ............XXX........ ....................640 .............154,376 .................... ...................... .................... ...................0 .................. ....................640 .................. ............(167) ............(167) .................. ......XXX..... L..........
880196 20 9 Templeton Foreign...................................... .... .08/31/2009 FIDELITY.................................. ...................8.607 ......................46 ............XXX........ ......................44 .............603,935 .................... ...................... .................... ...................0 .................. ......................44 .................. .................3 .................3 .................. ......XXX..... L..........
780905 84 0 Royce Penn Inv........................................... .... .08/31/2009 FIDELITY.................................. ...................7.751 ......................61 ............XXX........ ......................56 .............281,871 .................... ...................... .................... ...................0 .................. ......................56 .................. .................6 .................6 .................. ......XXX..... L..........
197199 80 5 COLUMBIA ACORN USA........................... .... .08/31/2009 FIDELITY.................................. ...................4.422 ......................69 ............XXX........ ......................69 .............125,429 .................... ...................... .................... ...................0 .................. ......................69 .................. .................... .................0 .................. ......XXX..... L..........
315792 67 1 FREEDOM 2015......................................... .... .08/31/2009 FIDELITY.................................. ............2,646.357 ...............25,694 ............XXX........ ...............29,954 .............185,267 .................... ...................... .................... ...................0 .................. ...............29,954 .................. .........(4,260) .........(4,260) .................. ......XXX..... L..........
015570 20 3 ALGER MIDCAP GROWTH....................... .... .08/31/2009 FIDELITY.................................. ...................4.862 ......................47 ............XXX........ ......................45 .............169,906 .................... ...................... .................... ...................0 .................. ......................45 .................. .................2 .................2 .................. ......XXX..... L..........
701769 10 1 Parnassus Equity........................................ .... .08/31/2009 FIDELITY.................................. .................10.224 ....................210 ............XXX........ ....................202 .............410,988 .................... ...................... .................... ...................0 .................. ....................202 .................. .................8 .................8 .................. ......XXX..... L..........
880199 10 4 Templeton Growth....................................... .... .08/31/2009 FIDELITY.................................. .................38.399 ....................539 ............XXX........ ....................885 .............735,283 .................... ...................... .................... ...................0 .................. ....................885 .................. ............(346) ............(346) .................. ......XXX..... L..........
018918 23 5 Allnz Div Val................................................ .... .08/31/2009 FIDELITY.................................. ..........15,810.951 .............146,878 ............XXX........ .............165,455 .............495,178 .................... ...................... .................... ...................0 .................. .............165,455 .................. .......(18,577) .......(18,577) .................. ......XXX..... L..........
416645 60 4 Hartford cap App......................................... .... .08/31/2009 FIDELITY.................................. ...................4.329 ....................121 ............XXX........ ....................106 .............863,427 .................... ...................... .................... ...................0 .................. ....................106 .................. ...............15 ...............15 .................. ......XXX..... L..........

9099999. Total - Common Stocks - Industrial & Miscellaneous................................................................................................... ........57,122,135 ...........XXX......... ........49,598,009 ........27,182,595 ...3,377,399 ...................0 .................0 .....3,377,399 ...............0 ........49,598,009 ...............0 ...7,524,122 ...7,524,122 ....370,658 ......XXX..... ..XXX...
9799997 Total - Common Stocks - Part 4.................................................................................................................................... ........57,122,135 ...........XXX......... ........49,598,009 ........27,182,595 ...3,377,399 ...................0 .................0 .....3,377,399 ...............0 ........49,598,009 ...............0 ...7,524,122 ...7,524,122 ....370,658 ......XXX..... ..XXX...
9799999. Total - Common Stocks................................................................................................................................................. ........57,122,135 ...........XXX......... ........49,598,009 ........27,182,595 ...3,377,399 ...................0 .................0 .....3,377,399 ...............0 ........49,598,009 ...............0 ...7,524,122 ...7,524,122 ....370,658 ......XXX..... ..XXX...
9899999. Total - Preferred and Common Stocks.......................................................................................................................... ........57,416,129 ...........XXX......... ........49,599,163 ........27,182,595 ...3,377,399 ...................0 .................0 .....3,377,399 ...............0 ........49,599,161 ...............0 ...7,816,964 ...7,816,964 ....390,788 ......XXX..... ..XXX...
9999999. Total - Bonds, Preferred and Common Stocks.............................................................................................................. ......565,185,218 ...........XXX......... ......548,552,150 ......304,628,593 ...5,631,574 ........103,841 .................0 .....5,735,415 ...............0 ......546,654,849 ...............0 .18,530,359 .18,530,359 21,151,078 ......XXX..... ..XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide:  the number of such issues:.....2.
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  SCHEDULE E - PART 1 - CASH
  Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter

Rate Interest Interest Accrued 6 7 8
of Received During at Current

Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Comerica ....................................................... Detroit, Michigan........................ ............... ................. ......................... ......................... ..137,972,362 ..144,438,639 ....66,057,285 XXX
JPMorganChase............................................ Detroit, Michigan........................ ............... ................. ......................... ......................... .(229,939,232) .(208,082,106) .(188,902,010) XXX
Bank of America............................................. Troy Michigan............................. ............... ................. ......................... ......................... ....13,603,432 ....33,230,424 ....27,818,826 XXX
The Bancorp bank.......................................... Sioux Fall South dakota............. ............... ................. ......................... ......................... ...........30,374 ...........29,834 ...........32,786 XXX
Health One Credit Union................................ Detroit, Michigan........................ ............... ................. ......................... ......................... ......1,276,275 ......1,181,715 .........797,023 XXX
First of Wachovia........................................... Charlotte, North Carolina............ ............... ................. ......................... ......................... ...............(299) ...............(299) ...............(299) XXX
Bank of America............................................. Troy Michigan............................. ............... ................. ......................... ......................... ...(20,877,526) ...(22,191,009) ...(23,497,791) XXX
Federal Home Loan Bank of Indianapolis...... Indianapolis, Indiana.................. ............... ................. ......................... ......................... ...........17,120 ...........16,771 ...........19,253 XXX
Wachovia Bank.............................................. Atlanta, Georgia......................... ............... ................. ......................... ......................... ...(50,869,542) ...(45,952,075) ...(25,471,254) XXX
0199999.  Total Open Depositories..................................................................... ....XXX.... ......XXX.... ......................0 ......................0 .(148,787,036) ...(97,328,106) .(143,146,181) XXX
0399999. Total Cash on Deposit......................................................................... ....XXX.... ......XXX.... ......................0 ......................0 .(148,787,036) ...(97,328,106) .(143,146,181) XXX
0499999. Cash in Company's Office.................................................................... ....XXX.... ......XXX.... ..........XXX........ ..........XXX........ .............1,080 .............1,080 .............1,080 XXX
0599999. Total Cash............................................................................................ ....XXX.... ......XXX.... ......................0 ......................0 .(148,785,956) ...(97,327,026) .(143,145,101) XXX
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  SCHEDULE E - PART 2 - CASH EQUIVALENTS
Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8

Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year

NONE



Supplement for the Quarter Ending September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

MEDPTD-1

*54291200936500103*
  MEDICARE PART D COVERAGE SUPPLEMENT

  (Net of Reinsurance)
NAIC Group Code.....572 NAIC Company Code.....54291

Individual Coverage Group Coverage 5
1 2 3 4 Total

Insured Uninsured Insured Uninsured Cash

1. Premiums collected.......................................................................... .............54,902,626 ...........XXX.............. ................................ ...........XXX.............. .............54,902,626

2. Earned premiums............................................................................. .............54,932,308 ...........XXX.............. ................................ ...........XXX.............. ...........XXX..............

3. Claims paid...................................................................................... .............52,483,661 ...........XXX.............. ................................ ...........XXX.............. .............52,483,661

4. Claims incurred................................................................................ .............54,407,053 ...........XXX.............. ................................ ...........XXX.............. ...........XXX..............

5. Reinsurance coverage and low income cost sharing -
claims paid net of reimbursements applied (a)................................. ...........XXX.............. ................................ ...........XXX.............. ................................ .............................0

6. Aggregate policy reserves - change................................................. ................................ ...........XXX.............. ................................ ...........XXX.............. ...........XXX..............

7. Expenses paid.................................................................................. ...............9,913,240 ...........XXX.............. ................................ ...........XXX.............. ...............9,913,240

8. Expenses incurred............................................................................ ...............9,781,000 ...........XXX.............. ................................ ...........XXX.............. ...........XXX..............

9. Underwriting gain or loss.................................................................. ..............(9,255,745) ...........XXX.............. .............................0 ...........XXX.............. ...........XXX..............

10. Cash flow results.............................................................................. ...........XXX.............. ...........XXX.............. ...........XXX.............. ...........XXX.............. ..............(7,494,275)

(a) Uninsured Receivable/Payable with CMS at End of Quarter $.....13,369,184 due from CMS or $..........0 due to CMS.
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